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Zusammenfassung

In der vorliegenden Dissertation werden differential-algebraische
Gleichungen (differential-algebraic equations, DAEs) der Form %Ex =
Ax 4 [ betrachtet, wobei £ und A beliebige Matrizen sind. Falls
E nichtverschwindende Eintrage hat, dann kommen in der Gleichung
Ableitungen der entsprechenden Komponenten von x vor. Falls E eine
Nullzeile hat, dann kommen in der entsprechenden Gleichung keine
Ableitungen vor und sie ist rein algebraisch. Daher werden Gleichung-
en vom Typ %Ex = Ax + f differential-algebraische Gleichungen
genannt.

Ein Ziel dieser Dissertation ist es, eine strukturelle Zerlegung einer
DAE in vier Teile herzuleiten: einen ODE-Anteil, einen nilpotenten
Anteil, einen unterbestimmten Anteil und einen iiberbestimmten An-
teil. Jeder Anteil beschreibt ein anderes Losungsverhalten in Hinblick
auf Existenz und Eindeutigkeit von Losungen fiir eine vorgegebene In-
homogenitat f und Konsistenzbedingungen an f. Die Zerlegung, na-
mentlich die quasi-Kronecker Form (QKF), verallgemeinert die wohl-
bekannte Kronecker-Normalform und behebt einige ihrer Nachteile.

Die QKF wird ausgenutzt, um verschiedene Konzepte der Kontrol-
lierbarkeit und Stabilisierbarkeit fiir DAEs mit f = Bu zu studieren.
Hier bezeichnet u den Eingang des differential-algebraischen Systems.
Es werden Zerlegungen unter System- und Feedback-Aquivalenz, sowie
die Folgen einer Behavioral-Steuerung K,x + K,u = 0 fiir die Stabil-
isierung des Systems untersucht.

Falls fiir das DAE-System zusatzlich eine Ausgangs-Gleichung y =
C'x gegeben ist, dann lasst sich das Konzept der Nulldynamik wie folgt
definieren: die Nulldynamik ist, grob gesagt, die Dynamik, die am
Ausgang nicht sichtbar ist, d.h. die Menge aller Losungs-Trajektorien
(r,u,y) mit y = 0. Fiir rechts-invertierbare Systeme mit autonomer
Nulldynamik wird eine Zerlegung hergeleitet, welche die Nulldynamik
entkoppelt. Diese versetzt uns in die Lage, eine Behavior-Steuerung zu
entwickeln, die das System stabilisiert, vorausgesetzt die Nulldynamik
selbst ist stabil.

Wir betrachten auch zwei Regelungs-Strategien, die von den Eigen-
schaften der oben genannten System-Klasse profitieren: Hochver-
starkungs- und Funnel-Regelung. Ein System %Ew = Ax + Bu, y =
Cz, hat die Hochverstarkungseigenschaft, wenn es durch die Anwen-



dung der proportionalen Ausgangsriickfiihrung v = —ky, mit & > 0
hinreichend grof3, stabilisiert werden kann. Wir beweisen, dass rechts-
invertierbare Systeme mit asymptotisch stabiler Nulldynamik, die eine
bestimmte Relativgrad-Annahme erfiillen, die Hochverstarkungseigen-
schaft haben. Wahrend der Hochverstarkungs-Regler recht einfach ist,
ist es jedoch a priori nicht bekannt, wie grofl die Verstarkungskon-
stante k£ gewahlt werden muss. Dieses Problem wird durch den Funnel-
Regler gelost: durch die adaptive Justierung der Verstarkung iiber
eine zeitabhingige Funktion k(-) und die Ausnutzung der Hochver-
starkungseigenschaft wird erreicht, dass groBe Werte k(¢) nur dann
angenommen werden, wenn sie notig sind. Eine weitere wesentliche
Eigenschaft ist, dass der Funnel-Regler das transiente Verhalten des
Fehlers e = y — y.f der Bahnverfolgung, wobei 1., die Referenztra-
jektorie ist, beachtet. Fiir einen vordefinierten Performanz-Trichter
(funnel) ¢ wird erreicht, dass |le(t)|| < ¥ (t).

Schliefllich wird der Funnel-Regler auf die Klasse von MNA-Modellen
von passiven elektrischen Schaltkreisen mit asymptotisch stabilen in-
varianten Nullstellen angewendet. Dies erfordert die Einschrankung der
Menge der zulassigen Referenztrajektorien auf solche die, in gewisser
Weise, die Kirchhoffschen Gesetze punktweise erfiillen.



Abstract

In the present thesis we consider differential-algebraic equations
(DAEs) of the form %Ew = Az + f, where F and A are arbitrary
matrices. If £/ has nonzero entries, then derivatives of the respective
components of x are involved in the equation. If E has a zero row, then
the respective equation involves no derivatives and is purely algebraic.
This justifies to call %Em = Ax + f a differential-algebraic equation.

One aim of the thesis is to derive a structural decomposition of the
DAE into four parts: the ODE part, nilpotent part, underdetermined
part and overdetermined part. Each part describes a different solution
behavior regarding existence and uniqueness of solutions for given in-
homogeneities f and consistency conditions on f. The decomposition,
namely the quasi-Kronecker form (QKF), generalizes the well-known
Kronecker canonical form and resolves some of its disadvantages.

The QKF is exploited to study the different controllability and sta-
bilizability concepts for DAEs with f = Bu. Here u denotes the in-
put of the differential-algebraic system. Decompositions under system
and feedback equivalence and the consequence of behavioral control
K,x + K,u = 0 for the stabilization of the system is investigated.

If the DAE system is accompanied by an output equation y = C'z,
we may define the concept of zero dynamics: roughly speaking, the
zero dynamics are those dynamics which are not visible at the output,
i.e., the set of all solution trajectories (z,u,y) with y = 0. For right-
invertible systems with autonomous zero dynamics a decomposition is
derived, which decouples the zero dynamics of the system and enables
us to derive a behavioral control which stabilizes the system, provided
that the zero dynamics are stable as well.

We will also consider two control strategies which benefit from the
properties of the above mentioned system class: high-gain and funnel
control. We say that a system %Ex = Az + Bu, y = Cz, has the high-
gain property if it is stabilizable by the application of the feedback
u = —ky for sufficiently large £ > 0. It is proved that right-invertible
systems with asymptotically stable zero dynamics which satisfy a cer-
tain relative degree assumption possess the high-gain property. While
the high-gain controller is quite simple, it is, however, not known a
priori how large the gain constant k£ must be chosen. This problem is
resolved by the funnel controller: by adaptively adjusting the gain via



a time-varying function k(-) and exploiting the high-gain property, it
is achieved that high values of k(t) are used only when required. More-
over, and most important, the funnel controller takes the transient
behavior of the tracking error e = y — wy.of, Where y,of is a reference
signal, into account. For a prespecified performance funnel ¢ it can be
guaranteed that ||e(t)| < ¥(t).

Finally, the funnel controller is applied to the class of MNA models
of passive electrical circuits with asymptotically stable invariant zeros.
This requires to restrict the set of allowable reference trajectories such
that any trajectory, in a sense, satisfies Kirchhoff’s laws pointwise.
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1 Introduction

About fifty years ago, GANTMACHER published his famous book [100]
and therewith laid the foundations for the rediscovery of differential-
algebraic equations (DAEs), the first main theories of which were de-
veloped by WEIERSTRASS [243] and KRONECKER [149] in terms of
matrix pencils. DAEs have then been discovered to be an appropri-
ate tool for modeling many problems in economics [I173], demogra-
phy [62], mechanical systems [8, /46,99, 111,197, multibody dynam-
ics [Q0L1TT],216,221], electrical networks [8,30,61,89, 168,183,207, fluid
mechanics [8,[106,168] and chemical engineering 79,84 [85,194], which
often cannot be modeled by standard ordinary differential equations
(ODEs). These problems indeed have in common that the dynamics
are algebraically constrained, for instance by tracks, Kirchhoff laws, or
conservation laws. As a result of the power in application, DAEs are
nowadays an established field in applied mathematics and subject of
various monographs [46,[62,63,80,107] and textbooks [152,[154].

In general, DAEs are implicit differential equations, and in the sim-
plest case just a combination of differential equations along with al-
gebraic constraints (from which the name DAE comes from). These
algebraic constraints however may cause that the solutions of initial
value problems are no longer unique, or that there do not exist solu-
tions at all. Furthermore, when considering inhomogeneous problems,
the inhomogeneity has to be ‘consistent’ with the DAE in order for so-
lutions to exist. Dealing with these problems, a broad solution theory
for DAEs has been developed, starting with the pioneer contribution
by WILKINSON [244]. Nowadays, the whole theory can be looked up
in the aforementioned textbooks and monographs; for a comprehensive
representation see the survey [229]. A good overview of DAE theory
and a historical background can also be found in [15§].

A lot of the aforementioned contributions deal with regular DAESs,
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i.e., equations of the form

GBx(t) = Az(t) + f(t), 2(0) =2,

where for any continuous inhomogeneity f there exist initial values z°

for which the corresponding initial value problem has a solution (i.e.,
a differentiable function z satisfying the equation for all ¢ € R) and
this solution is unique. This has been proved to be equivalent to the
condition that E, A are square matrices and det(sE — A) € R[s] \ {0}.

The aim of the present thesis is to present a control theory for
differential-algebraic systems. Most results are on nonregular systems,
in particular £ and A may be rectangular. Applications with the
need for nonregular DAEs appear in the modeling of electrical cir-
cuits [89,207] for instance. Furthermore, systems arising from modern
automatic modeling tools are usually nonregular DAEs. We also like to
stress that general, possibly nonregular, DAE systems are a sub-class
of the class of so-called differential behaviors, introduced by WILLEMS
in [245)], see also [198,246] and the survey [248]. In the present thesis
we will pay a special attention to the behavioral setting, formulating
most of the results and the concepts by using the underlying set of
trajectories (behavior) of the system.

The guiding research idea is funnel control. In Chapters 2H4 we
develop a theory which is also the basis for the application of the funnel
controller to nonregular DAE systems in Chapter [ and to passive
electrical circuits in Chapter [@l. For the application of funnel control it
is necessary that the inputs and outputs of the DAE system (see (L3.1))
are fixed a priori by the designer in order to establish the control law.
This is different from other approaches based on the behavioral setting,
see [65], where only the free variables in the system are viewed as inputs;
this may require a reinterpretation of states as inputs and of inputs as
states. In the present thesis we will assume that such a reinterpretation
of variables has already been done or is not feasible, and the given DAE
system is fix.

1.1 The WeierstraB and Kronecker canonical
form

WEIERSTRASS [243] and KRONECKER [149] have independently devel-



1.1 The Weierstrafl and Kronecker canonical form 17

oped the fundamental decompositions of regular and nonregular ma-
trix pencils, resp., which are nowadays the basis for nearly any the-
ory on time-invariant DAEs. Let us consider regular matrix pencils
sE — A € R[s]™" first, i.e., det(sE — A) € R[s] \ {0}. We may then
observe that via a suitable choice of new variables and appropriate ma-
nipulations of the equations we may equivalently express the system

B guit) = Ju()
%Ex(t)—Ax(t) as %Ji/'xz(t) — w(0),

where N is a nilpotent matrix. Here, x; are called the differential
variables and x5 the algebraic variables; the latter notion arising from
the fact that the equation $Nuzs(t) = wa(t) has only the trivial so-
lution (this equation gets interesting when inhomogeneities are in-
volved). WEIERSTRASS observed that this transformation can be ob-
tained by only applying an equivalence transformation to the matrix
pencil sE — A, that is there exist S, T € GI,(R) such that

sl —J 0

and J, N are in Jordan canonical form and N is nilpotent. This form
is called the Weierstrafl canonical form (WCF).

If sE — A € R[s]™™ is an arbitrary matrix pencil, then, compared
to the ODE and nilpotent part in the WCF', two additional parts arise
in its Kronecker canonical form (KCF): an underdetermined part and
an overdetermined part. They consist of blocks of the type

sK; — L; or SKZ-T — LZT, resp.,
where
=[10\\10}, L= {\\}ERZl i €N.

Clearly, in equations of the type (& K; — L;)z(t) = f(t) the component
x; can be chosen freely and solutions exist for any 2(0) € R" and for any
f € C(R;RY), but it is far from being unique; in equations of the type
(LK," — L)z (t) = f(t) asolution = does only exist if the initial value
x(0) and the inhomogeneity f satisfy a certain consistency condition,
but then the solution is unique - we omit the details here.
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A major drawback of the WCF and the KCF is that, due to possible
complex eigenvalues of the matrix J, the Jordan form and accompa-
nying transformation matrices may be complex-valued. Hence, even
in the case of a real-valued matrix pencil st/ — A, its WCF or KCF
are in general complex-valued. Furthermore, it is often not necessary
that J and N are in Jordan form, but the knowledge that the pen-
cil sE — A can be decomposed into 2 (4, resp.) parts of the follow-
ing types suffices: ODE part, nilpotent part, (underdetermined part,
overdetermined part). These blocks can be described via simple rank
conditions. This leads to the quasi-Weierstrafl form (QWF) and the
quasi-Kronecker form (QKF) discussed in Chapter I

1.2 Controllability

Controllability is, roughly speaking, the property of a system that any
two trajectories can be concatenated by another admissible trajectory.
The precise concept however depends on the specific framework, as
quite a number of different concepts of controllability are present today.

Since the famous work by KALMAN [137H139], who introduced the
notion of controllability about fifty years ago, the field of mathemat-
ical control theory has been revived and rapidly growing ever since,
emerging into an important area in applied mathematics, mainly due
to its contributions to fields such as mechanical, electrical and chemi-
cal engineering (see e.g. [2,[78,232]). For a good overview of standard
mathematical control theory, i.e., involving ODEs, and its history see
e.g. [T15,[131],132,136,213,223].

DAESs found its way into control theory ever since the famous book
by ROSENBROCK [210], in which he developed his ideas of the descrip-
tion of linear systems by polynomial system matrices. Then a rapid
development followed with important contributions of ROSENBROCK
himself [211] and LUENBERGER [169-172], not to forget the work by
PucH et al. [201], VERGHESE et al. [237,239-241], Pandolfi [192,[193],
CoBB [73,74,[76,77], YipP et al. [254] and BERNARD [42]. Pioneer
contributions for the development of the concepts of controllability are
certainly [77,241,254]. Further developments were made by LEWIS and
OzQALDIRAN [I61,162] and by BENDER and LAUB [21,22]. The first
monograph which summarizes the development of control theory for
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DAEs so far was the one by DAT1 [80].

All of the above mentioned contributions deal with regular systems.
However, a major drawback in the consideration of regular systems
arises when it comes to feedback: the class of regular DAE systems
is not closed under the action of a feedback group [12]. This also
justifies the investigation of nonregular DAE systems. In Chapter [3]
we introduce and investigate the different controllability concepts for
DAEs (which are not consistently treated in the literature; we clarify
this) as well as feedback and important system decompositions.

1.3 Zero dynamics
Consider a differential-algebraic input-output system of the form

LEx(t) = Az(t) + Bu(t),  y(t) = Cux(t), (1.3.1)

where E, A € R>*" B € R»*™ C € RP*" and the functions u : R — R™
and y : R — R? are called input and output of the system, resp. The
zero dynamics of the system is the set of those trajectories (z,u,y) :
R — R" x R™ x R? which solve (I.31]) and satisfy y = 0, i.e., the zero
dynamics are, loosely speaking, the vector space of those dynamics of
the system which are not visible at the output. The concept of zero
dynamics has been introduced by BYRNES and ISIDORI [54]. For ODEs,
exploiting the zero dynamics proved fruitful in a lot of control theoretic
topics such as output regulation [56,58], stabilization [131], Sec. 7.1],
adaptive control [215] and distributed parameter systems [59]. For
DAEs, the zero dynamics have been used in [28,134,35] to prove high-
gain stabilizability and feasibility of funnel control.

The concepts of autonomous and asymptotically stable zero dynam-
ics are introduced and investigated in Chapter 4. Particular emphasis
is placed on algebraic and geometric characterizations (via invariant
subspaces) and system decomposition such as the zero dynamics form.
The transmission zeros of the system are related to asymptotic stabil-
ity of the zero dynamics. Furthermore, system inversion is studied for
systems with autonomous zero dynamics.
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1.4 High-gain and funnel control

Consider a system (L3.1) with the same number of inputs and outputs.
A classical control strategy in order to achieve stabilization is constant
high-gain output feedback, that is the application of the controller

u(t) = —ky(t) (1.4.1)

to the system ([L31]). Stabilization is achieved if any solution x of the
closed-loop system

LFz(t) = (A — kBC)x(t)

satisfies lim; o z(t) = 0. We show in Chapter [ that stabilization can
be achieved for right-invertible systems with asymptotically stable zero
dynamics which satisfy a certain relative degree assumption (the matrix
I' in (5I1.2) exists and satisfies ' = I'" > 0). Regular systems with
arbitrary known positive strict relative degree are also treated, but a
derivative output feedback has to be used in this case. A drawback of
high-gain control is that it is not known a priori how large the high-gain
constant must be.
Another strategy is the ‘classical’ adaptive high-gain controller

ult) = —k(8)y(t), k()= ly@)I*  k(0) = A", (1.4.2)

which resolves the above mentioned problem by adaptively increasing
the high gain. The drawback of the control strategy (L4.2) is that,
albeit £ is bounded, it is monotonically increasing and potentially so
large that the input is very sensitive to noise corrupting the output
measurement. Further drawbacks are that (L4.2)) does not tolerate
mild output perturbations, tracking would require an internal model
and, most importantly, transient behaviour is not taken into account.
These issues are discussed for ODE systems (with strictly proper trans-
fer function of strict relative degree one and asymptotically stable zero
dynamics) in the survey [123].

To overcome these drawbacks, we introduce, for k> 0, the funnel
controller (introduced by ILCHMANN, RYAN and SANGWIN [125] for
ODES; see also [123] and the references therein)

k

= 770

(1.4.3)
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where ¢ : R>g — R is a suitable function. The control objective
is that the application of the funnel controller (L4.3), which is a pro-
portional nonlinear time-varying high-gain output feedback, to (3.1
yields a closed-loop system where the output evolves within the funnel,
i.e., [|[y(t)]] < o(t)"!forallt > 0. In particular, this prescribes the tran-
sient behavior of the output. The intuition of the control law (4.3
is as follows: if ||y(¢)|| gets close to the funnel boundary ¢(¢)~!, then
k increases and the high-gain property of the system is exploited and
forces ||y(t)|| away from the funnel boundary; k decreases if a high gain
is not necessary. The control design (L4.3) has two advantages: k is
nonmonotone and (L4.3) is a static time-varying proportional output
feedback of striking simplicity.

In Chapter Bl we consider the output regulation problem by funnel
control: given any reference signal .., the funnel controller achieves
tracking of a reference signal by the output signal within a prespeci-
fied performance funnel. We show that funnel control is feasible for all
systems which have the high-gain property: right-invertible DAE sys-
tems with asymptotically stable zero dynamics for which the matrix I
in (51.2) exists and satisfies ' = I'" > 0 (this class includes regular
systems with strict relative degree one or proper inverse transfer func-
tion). Regular systems with arbitrary known positive strict relative
degree are also treated, where the funnel controller is combined with a
filter; this filter ‘adjusts’ the higher relative degree.

1.5 Electrical circuits

Consider a system (L3.0) with [ = n and p = m, which arises from
modified nodal analysis (MNA) models of electrical circuits, i.e.,

SAccAg + ARQA% A, Ay —A7r 0
sE—A = —A] s 0|, B=CT=1] 0 0 |,
_A) 0 0 0 —I,,
T = (77T7 Z;ir? i;ir)—l—n U= (Z—Il—a U]—JI—)Ta Y= (_U%—a Z.;)—)Ta
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where

C E Rncxncjg E R’ngxng’/:’ E RnanL’
AC € Rnexnc’ AR € RnexnngE € Rnexnngv € Rnean,AI € RnexnI’

n=mne+ng+ny, m=ng+ ny.

Here A¢, Ar, Az, Ay and Az denote the element-related incidence ma-
trices, C, G and L are the matrices expressing the consecutive relations
of capacitances, resistances and inductances, 7(t) is the vector of node
potentials, iz(t), iy(t), iz(t) are the vectors of currents through induc-
tances, voltage and current sources, and vy(t), vz(t) are the voltages of
voltage and current sources, resp.

In Chapter [0l we generalize a characterization of asymptotic stability
of the circuit and give sufficient topological criteria for its invariant ze-
ros being located in the open left half-plane. We show that asymptotic
stability of the zero dynamics can be characterized by means of the
interconnectivity of the circuit and that it implies that the circuit is
high-gain stabilizable with any positive high-gain factor. Thereafter we
consider the output regulation problem for electrical circuits by funnel
control. We show that for circuits with asymptotically stable zero dy-
namics, the funnel controller achieves tracking of a class of reference
signals within a prespecified funnel; this means in particular that the
transient behaviour of the output error can be prescribed and the funnel
controller does neither incorporate any internal model for the reference
signals nor any identification mechanism, it is simple in its design. The
results are illustrated by a simulation of a discretized transmission line.

1.6 Previously published results and joint
work

Parts of the present thesis have already been published or submitted
for publication as indicated in the following table.

Section contained in

Section 2.1] new
Section Berger, Ilchmann and Trenn [36]
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Section Berger and Trenn [40],41]

Subsection 2.4.7] Berger and Trenn [40]

Subsection new

Chapter Berger and Reis [38§]

Sections 4.1l and Berger [28]; Remarks
are new

Section Berger [28,29]; Lemma 311 is al-
ready published in Berger, Ilchmann
and Reis [35]

Section (4.4 Berger [29]; Proposition about

the stabilizing state feedback for reg-
ular systems is new

Section 5.1] Berger [27,28]; the high-gain stabi-
lization Theorem [(5.1.4] is new
Section Berger [27,2§]; the simulation of the

mechanical system in Subsection [5.2.2)
is contained in Berger, Ilchmann and
Reis [34]

Subsection (.3.1] Berger [28]; Proposition B3 and
Corollary £.3.3] contain new results
Subsections 5.3.2l and 5.3.3] | Berger, Ilchmann and Reis [34]

Sections [6.1H6.7 Berger and Reis [39]

The solution theory developed in Section 2.4l defines a solution as
a L] -function with some additional properties, see Definition 2.4.1l
This allows for a uniform solution theory in the present thesis without
the need for distributional solutions as in [40)].
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2 Decomposition of matrix pencils

In this chapter we study (singular) linear matrix pencils
sk — A e K[s]™", where K is Q, R or C.

Two matrix pencils sE; — Ay and sEy — Ay are called equivalent if, and
only if, there exist invertible matrices S and 7' such that

(SElT, SAlT) = (EQ, Ag),

we write (Ep, A1) = (Es, A2). Indeed, this is an equivalence relation on
K™ ™ x K™ ™, In the literature this is also sometimes called strict or
strong equivalence, see e.g. [100, Ch. XII, § 1] and [152, Def. 2.1]. Based
on this notion of equivalence it is of interest to find the ‘simplest’ matrix
pencil within an equivalence class. As discussed in Section [I.1], for
regular matrix pencils this problem was solved by WEIERSTRASS [243]
and for general matrix pencils later by KRONECKER [149] (see also
[100,152]). Nevertheless, the analysis of matrix pencils is still an active
research area, mainly because of numerical issues or to find ways to
obtain the WCF and KCF efficiently (see e.g. [17,[81},82,234-230] ).

A main goal in this chapter is to highlight the importance of the
Wong sequences [250] for the analysis of matrix pencils. The Wong
sequences for the matrix pencil sk — A are given by the following
sequences of subspaces (see the List of Symbols for the definition of the
preimage)

V= K", Vi = A_l(EVZ) C K",
W() = {O}, WZ‘+1 = E_l(AWZ) C K",

As a motivation for the Wong sequences we may consider a classical
(i.e., continuously differentiable) solution x : R — K" of Fi(t) = Ax(t).
Using that the linear spaces V; are closed and thus invariant under
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differentiation, the following implications hold true:
ViteR: z(t) e K" =V
— VieR: i) eV, = vieR: 2(t) e ANBEV) =W

— VieR: i(t) eV PIELY yieR: z(t) e ATL(EV) =V,
—> etc.

Therefore, after finitely many iterations it is established that the so-
lution x must evolve in V* := (o, Vi, i.e., z(t) € V* for all t € R.
In fact, it is shown in Section 2.3] that V* consists of the ODE part
and the underdetermined part of the DAE and thus contains all so-
lutions. W* := UieNO W, in turn constitutes the nilpotent part and
the overdetermined part of the DAE - which lead to trivial solutions
of the homogeneous DAE 4 Ex(t) = Axz(t). All four parts together
constitute the quasi-Kronecker form of the matrix pencil sE — A, see
Theorem 2.3.3|

In Section we first consider regular matrix pencils sE — A and
show that V* N W* = {0}, which means that the underdetermined
part is not present, and that V* + W* = K", which means that the
overdetermined part is not present. Therefore, the Wong sequences
directly lead to a decomposition of the pencil into an ODE part and a
nilpotent part - the quasi-Weierstrafl form, see Theorem 2.2.5.

The QKF is derived step by step via several interim decompositions,
which are interesting in their own right. The WCF and the KCF can
be obtained as a corollary from the QWF and the QKF, resp. An
overview of all decompositions used in this chapter and their relations
is provided in Section 2.1l

The consequences of the quasi-Kronecker form for the characteriza-
tion of solutions of the DAE L Ex(t) = Az(t) + f(t) are discussed in
Section 2.4l The solutions to each part are determined separately in
Theorem which allow to characterize consistency of the inhomo-
geneity and initial values. In particular, it is shown that the Wong
sequences completely characterize the solution behavior of the DAE.

An important feature of the Wong sequences is that they (and some
modifications of them) fully determine the KCF of the underlying ma-
trix pencil (without the corresponding transformation matrices). More
precisely, the row and column minimal indices, the degrees of the fi-
nite and infinite elementary divisors and the finite eigenvalues can be
calculated using only the Wong sequences, see Subsection 2.3.4]



2.1 Definitions 27

An advantage of the Wong sequence approach is that we respect the
domain of the entries in the matrix pencil, e.g. if our matrices are real-
valued, then all transformations remain real-valued. We formulated
our results in such a way that they are valid for K = Q, K = R
and K = C. Especially for K = Q it was also necessary to re-check
known results, whether their proofs are also valid in Q. We believe
that the case K = Q is of special importance because this allows for
the implementation of our approach in exact arithmetic which might be
feasible if the matrices are sparse and not too big. In fact, we believe
that the construction of the QWF and QKF is also possible if the
matrix pencil sE — A contains symbolic entries as it is common for the
analysis of electrical circuits, where one might just add the symbol R
into the matrix instead of a specific value of the corresponding resistor;
however, we have not formalized this. This is a major difference of our
approach to the ones available in literature which often aim for unitary
transformation matrices (due to numerical stability) and are therefore
not suitable for symbolic calculations.

We like to stress that indeed most of the results in Section can
be derived using more general results from Section 2.3 However, we
like to point out the peculiarities of the regular case considered in Sec-
tion 2.2l In particular, the Wong sequences constitute a direct sum
V* @ W* = K" and the transformation matrices for the QWF can be
calculated easily in the regular case compared to the more general set-
ting. Furthermore, the transformation to WCF is calculated explicitly.

2.1 Definitions

In this section we define different decompositions of matrix pencils
which will be derived in Sections and 2.3 First we consider decom-
positions for the class of regular matrix pencils: sE — A € Kls]"*" is
called regular if, and only if, m = n and det(sF — A) € K|s] \ {0}.

Definition 2.1.1 (Quasi-Weierstra$l form).
A regular matrix pencil sE — A € K[s]"™"
Weierstrafy form (QWF) if, and only if,

I, 0 J 0
sE—A:s!O N}_[O Inj (2.1.1)

is said to be in quasi-
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for some ny,ny € Ny, J € K"*™_ N € K"*"2 guch that IV is nilpotent.

It is shown in Theorem that any regular matrix pencil can be
transformed into QWF and the transformation matrices can be calcu-
lated via the Wong sequences.

If the entries J and N in (ZI.1) are in Jordan canonical form,
then (2.1.1]) is called the Weierstrafl canonical form. This form is de-
rived in Corollary 2.2.19] again using the Wong sequences.

Definition 2.1.2 (Weierstrafl canonical form).

A regular matrix pencil sE — A € K[s]"*" is said to be in Weierstraf
canonical form (WCF) if, and only if, sE — A satisfies (2.1.1]) such that
J and N are in Jordan canonical form and N is nilpotent.

If regularity of sEZ — A is not required, then additional blocks may
appear in the decomposition of the pencil. As a first step towards
the quasi-Kronecker form, which is derived in Section 2.3, we derive
the interim quasi-Kronecker triangular form in Theorem 2.3.19, which
decouples the regular part, the underdetermined part and the overde-
termined part of the pencil. This form is defined as follows.

Definition 2.1.3 (Interim quasi-Kronecker triangular form).
A pencil sE — A € K[s]™*" is said to be in interim quasi-Kronecker
triangular form (IQKTF) if, and only if,

Ep Epr Epg Ap Apr Apg
sE—A=s 0 ER ERQ — 0 AR ARQ s (2.1.2)
0 0 Eg 0 0 Ag

where

(i) Ep, Ap € K"P*" 'mp < np, are such that rkc(AEp— Ap) = mp
for all A € CU {oo} (for A = oo see the List of Symbols),

(ii) Fr,Agp € KM™*"r mp = ng, with sEg — Ag regular, i.e.,
det(sER — AR) 7_é 0,

(iii) Eg, Ag € K™e*" mg > ng, are such that rkc(AEg — Ag) = ng
for all A € CU {o0}.

If the off-diagonal block entries in the IQKTF (2Z1.2)) are zero, then
the decomposition is called the interim quasi-Kronecker form.
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Definition 2.1.4 (Interim quasi-Kronecker form).
A pencil sE — A € K[s]™*" is said to be in interim quasi-Kronecker
form (IQKF) if, and only if,

Ep 0 0 Ap 0 0
sSE—A=s|0 Ep 0|—]0 Az 0|, (2.1.3)
0 0 Eg 0 0 Ao

such that (i)—(iii) from Definition P.1.3 are satisfied.

The IQKF is derived in Corollary along with the transfor-
mation matrices, which can be calculated with the help of the Wong
sequences. The IQK(T)F is interesting in its own right and provides an
intuitive decoupling of the matrix pencil into three parts which have the
solution properties (cf. also Section 2.4]) ‘existence, but non-uniquess’
(underdetermined part), ‘existence and uniqueness’ (regular part) and
‘uniqueness, but possible non-existence’ (overdetermined part).

If a decoupling of the regular part is desired as well, this can be
achieved by the quasi-Kronecker (triangular) form, where again the
Wong sequences suffice for the transformation. The quasi-Kronecker
triangular form, defined as follows, is derived in Theorem 2.3.1l

Definition 2.1.5 (Quasi-Kronecker triangular form).
A pencil sE — A € K[s]™*" is said to be in quasi-Kronecker triangular
form (QKTF) if, and only if,

Ep Ep; Epny Epg Ap Ap; Apn Apg
4 _ 10 E;y Ejn Ej| |0 Ay Ajn Ajg
sE—A=s 0 0 En  Eng 0 0 Ay Ang|’
0 0 0 Eg 0 0 0 Ag
(2.1.4)
where

(i) Ep, Ap € K"P*"" 'mp < np, are such that rkc(AEp — Ap) = mp
for all A € CU {00},

(il) £y, Ay € K" 'mj=mny, and rkc(AE; — Ay) = ny for A = oo,
i.e., Ey is invertible,

(iii)) En, Ay € K™ my = ny, and rkc(AEy — Ay) = ny for all
A € C,ie., Ay is invertible and AjleN is nilpotent,
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(iv) Eg,Ag € K™e*"e mg > ng, are such that rkc(AEg — Ag) = ng
for all A € CU {o0}.

If the off-diagonal block entries in the QKTF (2.1.4) are zero, then
the decomposition is called the quasi-Kronecker form.

Definition 2.1.6 (Quasi-Kronecker form).
A pencil sE—A € K[s]™*™ is said to be in quasi-Kronecker form (QKF)
if, and only if,

Ep 0 0 O Ap 0 0 O

o E; 0 0 0 Ay 0 0
skE—A=s 0 0 Ev 0] o o Ay o/ (2.1.5)

0 0 0 K 0 0 0 A

such that (i)—(iv) from Definition 2.1.5] are satisfied.

The QKF is derived in Theorem [2.3.3. If more structure of the block
entries is desired, it is possible to refine the QKF to the well-known
Kronecker canonical form, which is derived in Corollary 2.3.21. We
use the notation Ny, L, K for k € N which is defined in the List of
Symbols.

Definition 2.1.7 (Kronecker canonical form).

A pencil sE — A € K[s]™*™ is said to be in Kronecker canonical form
(KCF) if, and only if, there exist a, b, ¢,d € Nyand €1, ...,&q4, p1,-- - Pb,
O1yennyTey Ny ooy Ma € No, Ap, ..., Ay € K| such that

sE — A= diag (P-,(s),...,P-(s), jpil(s), ey jp’?f’(s),
Noi(8), .o s No(5), Qni(s), ..., Qnu(s)), (2.1.6)

where
) = [N~ [N = st e R
ij(S) = (s =M1, - F\ } = (s—A)I,— N, e Kls]”,

10

N =N = e emi,

Q(s) = s [1\0] — [0\1] = SLJJrl — K77T+1 c K[S](Hl)xv’

and e € No, pe N, A e K, 0 € N, n e Nj.
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2.2 Quasi-WeierstraBB form

In this section we derive the quasi-Weierstrafl form for regular matrix
pencils sE — A € K[s]"*". In Subsection 2.2.1] we derive some prop-
erties of the Wong sequences and exploit them to derive the QWF.
In Subsection we consider chains of generalized eigenvectors and
show how to exploit them to re-derive the Weierstrafl canonical form.

The results of this section have already been published in a joint
work with ACHIM ILCHMANN and STEPHAN TRENN [36].

2.2.1 Wong sequences and QWF

As pointed out earlier, our approach is based on the Wong sequences.
They can be calculated via a recursive subspace iteration. Since they
are used in later sections as well, we define the Wong sequences for
general matrix pencils sE — A € K[s]™*".

Definition 2.2.1 (Wong sequences [250]).
Let sE — A € K]s|™*". Then the sequences of subspaces (V;);en, and
(W)ien, defined by

V, = K", Vi = A_l(EVZ> Vi€ Ny (2.2.1)

Wy = {O}, Wi = E_l(AWZ) Vi e Ny (222)

are called Wong sequences. Let V* := [,y Vi and W* := [ J;cy, Wi be
the limits of the Wong sequences.

It is easy to see that the Wong sequences are nested, terminate and
satisfy
E”f*EN()\V/jEN()ZV()Q_Vl;---g_vk*:vk“rj:v* )
=A"(EV*) Dker A,
J0'e Ny Vi€eNy: WogkeI‘EZng_- .- g_WE*:WE*—f—j
=W*=E"1(AW"),

s (2.2.3)

/

as well as

AV*CEV*  and  EW* C AW*. (2.2.4)
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In the following Lemma some elementary properties of the
Wong sequences are derived, they are essential for proving basic prop-
erties of the subspaces V* and W* in Proposition 2.2.3] These re-
sults are inspired by the observation of CAMPBELL [62, p. 37] who
proves, for K = C, that the space of consistent initial values is given
by im ((A — AE)'E)" for any A € C\spec(sE — A) and v € Ny the
index of the matrix (A — AE)"'E, [62, p. 7]. However, CAMPBELL did
not, consider the Wong sequences explicitly.

Lemma 2.2.2 (Spectrum and properties of V; and W).

If sE — A € K[s|"™" is reqular, then the Wong sequences (2.2.1)
and (Z22) satisfy

VA e K\spec(sE—A)VieNy: Vy=im ((4— )\E)*lE)i
and W; = ker ((A — /\E)*lE)i.

In particular,
Vie Ny: dimV; +dim W, = n. (2.2.5)

Proof: Since sE — A € K[s]"*" is regular, let

= (A—AE)'E, for arbitrary but fixed A € K\ spec(sE — A).

(2.2.6)
Step 1 We prove by induction: V; = im E for all i € Ny. Clearly,
Vo = = im E". Suppose that im Bi= V; holds for some 7 € Nj.

Step la: We show: V;;; D im E+l. Let 2 € im B! C im B
Then there exists y € im E' such that z = (A— )\E)ilEy. Therefore,
(A=\E)z = By = E(y+ Az —Az) and so, for § := y+ Az € im E' =V,
we have Az = E7. This implies 2 € V'L,

Step 1b: We show: V,; 1 C im B+ Letx € V;+1 and choose y € V;
such that Az = Ey. Then (A — AE)x = E(y — Ax) or, equivalently,
T =(A-AE)" 'E(y—Az). From x € V;1y C V) it follows that y — A\ €
V; = im E and therefore 2 € im E**.

Step 2: We prove by induction: W; = ker E' for all i € Ny. Clearly,

= {0} = ker E". Suppose that ker E' = W; for some i € Ny.
Flrst observe that (1 + )\E) restricted to ker E' is an operator (I +
AE) : ker ' — ker E with inverse Z; o(— A)/E7. Thus the following
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equivalences hold

reWi1 <= 3JyeW,: Ex=Ay=(A—-\E)y+ AEy
— HyEWi:kerEi: Ex:([—l—)\ﬁ)yzzg

= ngkerﬁi: Exzﬂ

— g €ker B ]

Next we prove important properties of the subspaces V* and W™,

some of which can be found in [250], but the present presentation is
more straightforward.

Proposition 2.2.3 (Properties of V* and W*).
If sE — A € K[s]"™™ is regular, then V* and W* as in (Z2.3) satisfy:

(i) k*=1*, where k*, I* are given in (2.2.3),

(iii) | ker ENV* ={0}|, | ker AN W* ={0}|, | ker ENker A = {0}|

Proof: [(i)} This is a consequence of (2.2.5).
(i) In view of (2235), it suffices to show that V* N W* = {0}.
Using the notation as in (2.2.6]), we may conclude: If x € V* N W* =

im E* N ker E\k*, then there exists y € K" such that z = Eky and
g 2% ey Y 2 o1k o1
so0=FEy = (Ek ) y = E?*"y, whence, in view of y € ker B?* =
ker Ek*, 0= Eky = .
[(iiD)} This is a direct consequence from (2.2.3) and [(ii)] O

Example 2.2.4 (Regular pencil).
Consider the linear pencil sE — A € K[s]*** given by

3 0 1 0 1 -1 -3 0
0 2 2 -1 0o 2 0 -1
A= 1 2 3 01|’ Ei= -3 -1 1 2
0 -1 0 2 -2 =2 0 2

Since det(sE—A) = 36s(s—1), the pencil is regular and not equivalent
to a pencil sIy — J, J € K**4 i.e., it is not an ODE. A straightforward
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calculation gives

100 1
. 1010 . |1
V) =im 00 1l° Wi, =ker £ = im 0
111 2
and
1 0
Vo =imV, where V' := _01 _21 ,
0 1
1 0
: 0 1
Wy =im W,  where W := 1 1
0 2

Both sequences terminate after these two iterations and therefore V* =
Vo, W* = Wy and k* = (* = 2. The statements of Proposition
and (2.2.4)) are readily verified. Finally, we stress, in view of (2.2.5]),
that for this example

Vin W, =W, 2 {0}

We are now in a position to state the main result of this section: The
Wong sequences (V;)ien, and (Wi );en,, converge in finitely many steps
to the subspaces V* and W*, and the latter constitute a transformation
of the original pencil sEF — A into two decoupled pencils.

Theorem 2.2.5 (The quasi-Weierstrafl form).
Consider a reqular matrixz pencil sE — A € K|s
spaces V* and W* as in (2.2.3)). Let

"™ and corresponding

ny ;= dim V*, VeK™m . imV =VP*
and ny:=n—n; =dimW*, W eK"”™™ . imW = W*.

Then [V, W] and [EV, AW] are invertible and
[EV, AW L (sE — A)[V,W] is in QWF 2I11) such that N¥ = 0
for k* as given in (2.2.3).

Before we prove Theorem 2.2.5, some comments may be warranted.
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Remark 2.2.6 (The quasi-Weierstraf form).
Let sE — A € K[s]"*" be a regular matrix pencil and use the notation
from Theorem [2.2.5]

(i) It is immediate, and will be used in later analysis, that

(i)

(iii)

(iv)

[EV, AW |71 (sE — A) [V,W] is in QWF (ZL7) if, and only if,
AV =EVJ and EW = AWN (2.2.7)

or, equivalently, if

E = [EV, AW] [é H v, Wi

J 0

and A= [EV,AW] [0 7

] V., W] 1. (2.2.8)

If (22.7) is solvable and if [E'V, AW] is invertible, then it is
straightforward to see that J and N in (2.2.7) are uniquely given
by

J:=(EV)TAV and N :=(AW)TEW, resp.,, (2.2.9)
where M+ := (M*M)~1M* for M € KP*? with rkx M = q.

The spaces V* and W* determine uniquely — up to similarity —
the solutions J and N of (2.2.7), resp. More precisely, let

VeK™ imV=V" and W eK™: imW =W*
Then
35€Gl, (K): VS=V and 3T €GL, (K): WT =W,
and a simple calculation yields that J and N are similar to

(EV)*AV = 57'JS and (A/V[?)‘LEW =T 'NT, resp.

If det E # 0, then V* =V, = K" and W* = W, = {0} for all
1 € Ny. Therefore

El(sE—A) = s -E A
is in QWF.
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(v) Let K = C. In view of (iii), the matrices V and W may always be
chosen so that J and N in (ZI.1]) are in Jordan canonical form,
in this case (2.1.1]) is in WCF.

(vi) For K = C, there are various numerical methods available to cal-

culate the WCF, see e.g. [17,81,[82). However, since the QWF
does not invoke any eigenvalues and eigenvectors (here only the
decoupling (2.1.1]) and J and N without any special structure is
important), it is possible that the above mentioned algorithms
can be improved by using the Wong sequences. To calculate the
subspaces (2.2.1]) and (2.2.2)) of the Wong sequences, one may use
methods to obtain orthogonal bases for deflating subspaces; see
for example [24] and [135].
Furthermore, the QWF — in contrast to the WCF — allows to
consider matrix pencils over rational or even symbolic rings and
the algorithm is still applicable. In fact, we will show in Proposi-
tion that the number of subspace iterations equals the index
of the matrix pencil (cf. Definition 2.2.8]); hence in many practical
situations only one or two iterations must be carried out.

(vii) A time-varying pendant to the QWF is the standard canonical
form developed in [64.[68] and studied in [32,33]. This form has
the same block structure as the QWF, but with time-varying J
and N, where N is pointwise strictly lower triangular.

Proof of Theorem [2.2.5 Invertibility of [V, W] follows from Propo-
sition 2.2.3(i1)} The implication

VaeK": <EV04 =0 Pmp- Va=0"am = 0)

shows rk EF'V = nq, and a similar argument yields rk AW = n,. Now,
invertibility of [EV, AW] is equivalent to im EV Nim AW = {0}, and
the latter is a consequence of

VaoeKnVBeKn2: EVa=AWSE = Vae E-Y{AW) B2 )y

Prop BZIAM] /0 s o =0 AB=0.

Now the subset inequalities (2.2.4]) imply that ([2.2.7) is solvable and
[EV,AW] Y (sE — A) [V, W] is in the form (2I1.1). It remains to prove
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that N is nilpotent. To this end, we show
Vie{0,...,k*}: imWN' C W, (2.2.10)

The statement is clear for ¢ = 0. Suppose, for some i € {0,... k*—1},
we have

imWN' C W (2.2.11)
Then
@) . ([ZZID) 222)
im AWN™ "=V im EWN' C EWpoy € AW
and, by invoking Proposition 2.2.3/(iii),
im WNH_l Q Wk*—i—l-

This proves (Z2.10). Finally, (2Z2.10) for i = k* together with the fact
that W has full column rank and Wy = {0}, implies that N*" =0. O

Example 2.2.7 (Example 2.2.4 revisited).
For V and W as defined in Example 2.2.4 we have

1 0O 1 0 4 1 4 —1
0O 2 0 1 0o 3 2 =2
[V, W] = 1 211 .1 and [EV, AW]= 414 1
0 1 0 2 -2 =20 3

and the corresponding transformation [EV, AW| 1 (sE — A)[V,W]
shows that a QWF of this example is given by

L 0] [J 0 12 1 2741 1
It follows from Remark 2.2.6(iii) that the following definition of the

index of a regular pencil is well defined since it does not depend on the
special choice of N in the QWF.

Definition 2.2.8 (Index of sE — A).
Let sE — A € K[| be a regular matrix pencil and consider the

QWEF (2.1.1). Then

. min{ ve N | NV =0 }, if N exists
Vo= :
0, otherwise

is called the index of sE — A.
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The classical definition of the index of a regular matrix pencil (see

e.g. [152, Def. 2.9]) is via the WCF. However, invoking Remark 2.2.6/(v),
we see that v* in Definition 2.2.8 is the same number.

Proposition 2.2.9 (Index of sFE — A).
If sE — A € K[s]"*" is reqular, then the Wong sequence in (2.2.2) and
W and N as in Theorem satisfy

VieNg: W, =Wker N'. (2.2.12)

This tmplies that v* = k*; i.e., the index v* coincides with k* deter-
mined by the Wong sequences in (Z2.3).

Proof: We use the notation as in Theorem 22,5 and the form (2.1.T]),
and also the following simple formula

viero [0 ] T3 (@) = (Bd) . eaw

Next, we conclude, for Wy := {0} and all ¢ € N,
Wi = vowlw, B vowietaw,,

~1
ey [é ](\’,] (EV, AW] AV, WW,_,

017" [7 0]\ (1 o]
N| |0 I 0 N
i—ti‘rrnes

T T ) ()

Wo

IOK(
|’\(©|

I
—
IO bNI

ez ([1
0

=
S~ O

<

(i—1)-times

N ker N'
and hence (2.2.12). O

Example 2.2.10 (Example 224 2227 revisited).
For W and N as defined in Example 2.2.4 and 2.2.7], resp., we see that
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N? = 0 and confirm the statement of Proposition 2.2.9

:Wl.

Wker N = W im [ﬂ = 1im

N O = =

An immediate consequence of Theorem 2.2.7] is

det(sE — A) =
det([EV, AW]) det(sI,, — J) det(sN — I,,,) det([V,W]™),

and since any nilpotent matrix N satisfies det(sN — I,,,) = (—1)"2, we
arrive at the following corollary.

Corollary 2.2.11 (Properties of the determinant).
Suppose sE — A € K[s]"*" is a regular matriz pencil. Then, using the
notation of Theorem [2.2.8 and the form [2.1.1), we have:

(i) det(sFE — A) = ¢ det(sl,, — J),
for ¢ := (=1)"det([EV, AW]) det([V, W]1) #£ 0,

(ii) spec(sFE — A) = spec(sl,, — J),
(ili) dim V* = deg (det(sE — A)).

In the remainder of this subsection we characterize V* in geometric
terms as a largest subspace. [42] already stated that V* is the largest
subspace such that AV* C EV*.

Proposition 2.2.12 (V* largest subspaces).

Let s — A € K[s]|"*" be a regular matriz pencil. Then V* determined
by the Wong sequences ([2.2.3)) is the largest subspace of K" such that
AV* C EV*.

Proof: We have to show that any subspace U C K" so that AU C EU
satisfies U/ C V*. Let ug € U. Then

dug, ..., U EUVizl,...,k*l Au;_1 = Bu; .
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By Theorem 2.2.5]

Jag,...,ap € K" 38y,..., B € K2 Vi=0,...,k":

and hence

"I gy, AW [‘g ](\),] ( O‘H) ;

since [EV, AW] is invertible, we arrive at
Vi= 1,...,]€* : ﬁz‘fl ZN/BZ

and therefore
/BOZNﬁlz---ZNk/Bk*ZO.
This yields ug = Vay € imV = V* and proves U C V*. ]

2.2.2 Eigenvector chains and WCF

In this subsection we show that the generalized eigenvectors of a regular
pencil sE — A € C[s]"*" constitute a basis which transforms sE — A
into WCF. From this point of view, the WCF is a generalized Jordan
canonical form. The chains of eigenvectors and eigenspaces are derived
in terms of the matrices £ and A; the QWF is only used in the proofs.
This again shows the unifying power of the Wong-sequences and allows
for a ‘natural’ proof of the WCF.

Note that eigenvalues and eigenvectors of real or rational matrix
pencils are in general complex valued, thus in the following we restrict
the analysis to the case K = C. We recall the well known concept
of chains of generalized eigenvectors; for infinite eigenvectors see [23),
Def. 2] and also [158,[159].
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Definition 2.2.13 (Chains of generalized eigenvectors).
Let sE—A € C[s]"*" be a matrix pencil. Then (vy,...,v;) € (C*\{0})*
is called a chain (of sE — A at eigenvalue N) if, and only if,

A€spec(sE—A): (A—=AE)v; =0, (A—AE)vy= Evy, )
-, (A - )\E)Uk = Evk_l;

A= 00: Evy =0, Evy = Avq,
. Ev, = Avg_y; |
(2.2.14)

the i™ vector v; of the chain is called generalized eigenvector of order i
at \.

Note that (vy,...,vx) is a chain at A € spec(sE — A) if, and only if,
for alli € {1,... k},

Al
AV, = EV; \§1 where V= [vy,...,v;]. (2.2.15)
A

Remark 2.2.14 (Linear relations).

It may be helpful to consider the concept of generalized eigenvectors, in
particular for eigenvalues at oo, from the viewpoint of linear relations,
see e.g. [5]:

R C C" x C" is called a linear relation if, and only if, R is a linear
space; its inverse relation is R™! == {(y,2) € C* x C*|(z,y) € R},
and the multiplication with a relation S C C" x C" is RS := {(z,y) €
C'"xC'3ze C": (x,2) € SA(z,y) € R}. A € C is called an
eigenvalue of a relation R with eigenvector x € C"\ {0} if, and only if,
(x,A\z) € R; see [214]. Clearly, A # 0 is an eigenvalue of R if, and only
if, 1/) is an eigenvalue of R~1; this justifies to call co an eigenvalue of
R if, and only if, 0 is an eigenvalue of R~L.

In the context of a matrix pencil sE — A € C[s]"*", the matrices A
and E induce the linear relations

A:={(z,Az)|z € C"} and & :={(z,Ez)|zeC"}, resp.
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and therefore,

Er = {(Ezx,z) |[xeC"},
ETA = {(2,y)eC"xC" | Av=Fy },
A1l = {(Ax,x) |2 e C" },
AE = {(z,y) eC"xC" | Ex = Ay } .

It now follows that

A € C is an eigenvalue of E'A <= det(AE — A) =0
oo is an eigenvalue of £ A <= 0 is an eigenvalue of A71E
0 is an eigenvalue of A7 <= FE is not invertible.

In [214] also chains for relations are considered. In the context of the
above example this reads: vy,...,v, € C"\ {0} form a (Jordan) chain
at eigenvalue A € C U {0} if, and only if|

A €spec(sE —A): (v, \vy),  (v9,v1 + Avg),
o, (g, vpo1 + M) € ETLA;
A=o00: (07U1)7 (U17U2)7
. (kal,vk) e &1A. )
(2.2.16)
Obviously, (2.2.16) is equivalent to (2.2.14)), but the former may be a

more ‘natural’ definition. Linear relations have also been analyzed and
exploited for matrix pencils in [25].

In order to decompose V*, we have to be more specific with the spaces
spanned by generalized eigenvectors at eigenvalues.

Definition 2.2.15 (Generalized eigenspaces).

Let sEF — A € C[s]"™" be a matrix pencil. Then the sequences of
eigenspaces (of sE — A at eigenvalue \) are defined by GY := {0} and
(A—AE)"YEG,), if X € spec(sE — A)

VieNy : Gitl .= .
el 6 {El(Agg), it A = oo.

The generalized eigenspace (of sEE — A at eigenvalue A € spec(sE —
A) U {o0}) is defined by
6= J G

1€Ng
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For the multiplicities we use the following notion

gm()\) = dimG] is called the geometric multiplicity of
A € spec(sE — A) U {0},
am(\) := multiplicity of A € spec(sE — A) U {oo} as a zero of
det(sFE — A) is called the algebraic multiplicity of A,
am(oco) = n— > am(\) = n — deg (det(sE — A)) is

Aespec(sE—A)
called the algebraic multiplicity at oc.

Readily verified properties of the eigenspaces are the following.

Remark 2.2.16 (Eigenspaces).
For any regular sE — A € C[s]"*" and A € spec(sE — A) U {oo} we
have:

(i) For each i € Ny, gi is the vector space spanned by the eigenvec-
tors up to order ¢ at .

(i) Ip eNgVjeNg: GVC - CGlcgll =gl

The following result is formulated in terms of the pencil sE — A, its
proof invokes the QWF.

Proposition 2.2.17 (Eigenvectors and eigenspaces).
Let sE — A € C[s]"™"™ be regular.

(i) Every chain (vi,...,vi) at any A € spec(sE — A)U{oo} satisfies,
forallie{1,...k}, v; € GiI\G\ .

(ii) Let A € spec(sE — A) U {oo} and k € N. Then for any v €
GI\GYL, there exists a unique chain (v1, . .., vg) such that vy = v.

(iii) The vectors of any chain (vy,...,v;) at A € spec(sE — A) U {oo}
are linearly independent.

(iv)

V*  aif A é€spec(sE— A
g, C , ( )
W af A= .
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(v)
VA € spec(sE — A)U{oo} : dimGy = am(A).

Proof: Step 1: Invoking the notation of Theorem [2.2.5] and of the
form (2.1.10), we first show that

, . Vker(J — M), if A € spec(sE — A)
VieNy: Gi = " (2.2.17)
W, = Wker N*, if A = 0.
Suppose A € spec(sE — A).
Step 1a: We prove by induction that
VieNyg: Gy C Vker(J— M) (2.2.18)

The claim is clear for i = 0. Suppose (2.2.18) holds for i = k — 1. Let
vp € GF\ {0} and vy, € gf*l such that (A — AE)v, = Evg_1. By
Proposition WIH we may set

v, =Va+Wg for unique acC", geC™.
By [227), (A — AE)v,, = Evi_; is equivalent to
AW(I — AN)B = Fvp_1 + EV (A — J)a,
and so, since by induction hypothesis
Vp_1 € C]])f_l C Vker(J — )\I)k_1 cC v,
we conclude

W(I - AN)8 € A~Y(EVe) B2 yr,

Now Proposition yields, since W has full column rank, (I —
AN)B = 0 and hence, since N is nilpotent, 5 = 0. It follows from vj,_1 €
Vker(J — AI)*~! that there exists u € C™ such that v,_; = Vu and
(J=XI)*lu = 0. Then EV(J—AI)a = EVu and Proposition 2.2.3|(iii)
gives, since V has full column rank, (J —Al)a = u. Therefore, v, = Va
and (J — M )*a = 0, hence v, € V ker(J — AI)* and this completes the
proof of (Z.2.18).
Step 1b: We prove by induction that

ViecNy: Gi D Vker(J— ). (2.2.19)
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The claim is clear for i = 0. Suppose (2.2.19) holds for i = k — 1. Let
vp € ker(J — M)¥ and vy € ker(J — AI)*™! such that (J — A)v;, =
vg—1. Since EV has full column rank, this is equivalent to EV(J —
M)v, = EVwv,_y which is, by invoking (2.2.7), equivalent to (A —
AE)Vu, = EVug_1 and then the induction hypothesis yields Vv, €
G5!, thus having Vo € GF. This proves (Z2.19) and completes the
proof of (Z2.17) for finite eigenvalues.

Step 1c: The statement ‘W; = W ker N for all i € Ny’ follows by
Proposition 229, and ‘G, = W; for all i € Ny is clear from the
definition.

Step 2: The Assertions (i)—(iv) follow immediately from (Z.2.17)
and the respective results of the classical eigenvalue theory, see for
example [I55, Sec. 12.5, 12.7] and [95, Sec. 4.6]. Assertion (v) is a
consequence of Corollary Z2ZTTI(i) and am(co) = n — deg (det(sE —
A)) = no. This completes the proof of the proposition. ]

An immediate consequence of Proposition 2217 and (2.2.17) is the
following Theorem [2.2.18 We stress that our proof relies essentially on
the relationship between the eigenspaces of sE — A and the eigenspaces
of sI —J and sI — N where J and N are as in (2.1.7]). Alternatively, we
could prove Theorem by using chains and cyclic subspaces only,
however the present proof via the Quasi-Weierstrafl form is shorter.

Theorem 2.2.18 (Decomposition and basis of V*).
Let sE — A € C[s]™" be regular, \i,...,\; be the pairwise distinct
zeros of det(sE — A) and use the notation of Theorem[2.2.3. Then

VAE{)\l,...,Ak} V]E{l,,gm()\)} Eln)\,jEN

3 chain (v}\,j, vi,j, o U;”]]) at \:
gm(A)
. 1 N,
G, = P im [%, . .,vkj‘;} . (2.2.20)
j:l \. -~ 7

ZZV)\,j E(Cnxn)"j

and

V=G, DG,D...00\ | and | W' =Gy]|.

In Corollary 2.2.19 we show that the generalized eigenvectors of a
regular matrix pencil sE — A at the finite eigenvalues and at the infinite
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eigenvalue constitute a basis which transforms sE — A into the well
known Weierstrafl canonical form. So the WCF can be viewed as a
generalized Jordan canonical form.

Corollary 2.2.19 (Weierstrafl canonical form).

Let sE — A € Cl[s]™*" be reqgular, n; := dimV*, ny := n — ny and
A1, - .-y Ak e the pairwise distinct zeros of det(sE — A). Then we may
choose

V= [Va - Vg Vit o Vg
R Y T VAk,gm(Ak)] ’
Voo = [Voo,la SRR VOOagm(OO)} ?

where Vy, ; consists of a chain at A\; as in (Z220), j = 1,...,gm(N),
i = 1,....k, resp. For any such Vy, Vi, the matrices [V}, Vi,
[EVy, AV, ] € C™™ are invertible and [EVy, AVy| 1 (sE — A)[Vy, Vi) is
in WCF.

Proof: The existence of Vy and V satisfying the eigenvector condi-
tions formulated in the corollary follows from Theorem 2.2.18 In view
of ([2215), it follows from the definition of chains that
[EVy, AV ] 1 (sE — A)[V}, Va) is in the form (2.I.0) for some matri-
ces J € C"*™ and N € C™*™ in Jordan canonical form and nilpotent
N. ]

Definition 2.2.20 (Canonical form).
Given a group G, a set S, and a group action o : G X § — § which
defines an equivalence relation s ~ s', that is 3U € G : (U, s) = 5.
Then a map v : § — S is called a canonical form for o [43] if, and only
if,

Vs,s €S : y(s)~s A [sgs'@v(s) =(s)] .

Therefore, the set S is divided into disjoint orbits (i.e., equivalence
classes) and the mapping v picks a unique representative in each equiv-
alence class.

Remark 2.2.21 (QWF is not canonical).

In the setup of equivalence of regular matrix pencils, using the nota-
tion from Definition 2.2.20, the group is G = GI,(K) x Gl,(K), the
considered set is

S = { B, A] € (K" ‘ det(sE — A) € K[s] \ {0} }
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and the group action a((S,T),[E, A]) = [SET, SAT) corresponds to
=, The QWF from Theorem does not provide a mapping . That
means that the form (2.1.1]) is not a unique representative within the
equivalence class and hence the QWF' is not a canonical form. The
WCF however is a canonical form, if we prescribe the order of the
eigenvalues and assume that the Jordan blocks corresponding to each
eigenvalue (in Csup{oo}) are arranged according to increasing size.
This justifies the name Weierstrafl canonical form.

2.3 Quasi-Kronecker form

In this section we derive the quasi-Kronecker form for general ma-
trix pencils sE — A € K[s]™*™. In Subsection 2.3.1] we redefine the
Wong sequences for this general setting and state the main results
of this section: the quasi-Kronecker triangular form (QKTF) and the
quasi-Kronecker form. Before we prove these results, some preliminary
lemmas and an interim QK(T)F are derived in Subsection 2.3.2 The
proofs of the main results are carried out in Subsection 2.3.3. In Sub-
section 2.3.4 we show that it is easy to obtain the KCF from the QKF
and that moreover the complete KCF (except for the transformation
matrices) can be obtained from the Wong sequences.

We have to admit that our proof of the KCF does not reach the
elegance of the proof of GANTMACHER [100], however GANTMACHER
does not provide any geometrical insight. On the other end of the
spectrum, ARMENTANO [7] uses the Wong sequences to obtain a result
similar to the QKTF, however his approach is purely geometrical so
that it is not directly possible to deduce the transformation matrices
which are necessary to obtain the QKTF or QKF. Our result overcomes
this drawback because it presents geometrical insights and, at the same
time, is constructive.

We like to stress that the representation in this section is self-con-
tained; results from Section are not needed, only some standard
results from linear algebra are required. The results of this section
stem from two joint works with STEPHAN TRENN [4(),41].
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2.3.1 Main results

Recall that, as a consequence of Proposition 2.2.3 and Theorem 2.2.5,
for the Wong sequences (Z.2.1)) and (2.2.2) of a regular pencil sE — A
we have

Viaw* ={0}, EV'NnAW*={0},

Vi + W =K", EV* + AW =K".
These properties do not hold anymore for a general matrix pencil sE —
A, see Figure 2.1l for an illustration of the situation.

K" K™

EV* + AW*

mQ

Figure 2.1: The relationship of the limits V* and W* of the Wong sequences
of the matrix pencil sE — A € K[s|™*™ in the general case; the
numbers np,ng,ng, mp, mr, mg € Ny denote the (difference of
the) dimensions of the corresponding spaces.

We are now ready to present our first main result which states that
the knowledge of the spaces V* and W* is sufficient to obtain the
quasi-Kronecker triangular form (QKTF), which already captures most
structural properties of the matrix pencil sE'— A. With the help of the
Wong sequences, ARMENTANO [7] already obtained a similar result,
however his aim was to obtain a triangular form where the diagonal
blocks are in canonical form. Therefore, his result is more general than
ours, however, the price is a more complicated proof and it is also not
clear how to obtain the transformation matrices explicitly.

Theorem 2.3.1 (Quasi-Kronecker triangular form).

Let sE — A € K[s]™™ and consider the limits V* and W* of the Wong
sequences as in (2.2.3). Choose any full rank matrices P, € K"™"?,
Ri] c Knxn(;} R{V c Knan; Ql c Knan7 P2 c Kmxm;:) RQJ c Kmxm_;}
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RY € K™ my Qg € K™ ™Q such that

im P, = V"N W, (VN W) @im R = V*,
V'@ im RY =V + W, V' + W @imQ; = K",
im Py, = EV*NAW*,  (EV'NAW*) ®im RJ = EV*,

EV*®imR) = EV* + AW*,  (EV' 4+ AW*) @im @y = K™.

Then

it holds that Tyww = [P, R{,RY,Qi] and Syn =

[Py, R{, RY,Qo]™ are invertible and Siyian(sE — A)Tiian i in
QKTF [214).
Remark 2.3.2.

(i)

(i)

(iii)

The sizes of the blocks in (2.1.4) are uniquely determined by the
matrix pencil sE — A because they only depend on the subspaces
constructed by the Wong sequences and not on the choice of bases
thereof. It is also possible that mp = 0 (or ng = 0) which means
that there are matrices with no rows (or no columns). On the
other hand, if np = 0, n; = 0, ny = 0 or mg = 0 then the
P-blocks, J-blocks, N-block or ()-blocks are not present at all.
Furthermore, it is easily seen that if sF — A fulfills (i), (ii), (iii) or
(iv) itself, then sE — A is already in QKTF with Tty = P = 1,
Tirian = Ri] = ]7 Tirian = R{V = I or Tyign = Ql = ]7 and
Strian = PQ_l = [7 Strian = (RQJ)il = [7 Strian = (RéV)—l = [ or
Strian = Q;l = 1.

In Theorem 2.3.1] the special choice of R = ER{ and RY =
ARY | which is feasible due to Steps 2 and 3 of the proof of The-
orem 23] (see Subsection 2.3.3), yields that (2Z1.4) simplifies
to

Ep 0 Epy EpQ Ap Apy 0 APQ

S 0 In'] Ern EJQ _ 0 AJ 0 AJQ
0 0 N Eng 0 0 I, Axo

0 0 0 Ky 0 0 0 A

where N is nilpotent.

From Lemma 2.3.7 (see Subsection 2.3.2)) we know that E(V* N
W*) = EV* N AW* = A(V* N W?*), hence

EV N AW = E(V*OW") + AV N W*).
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Furthermore, due to (Z.2.4),
EV*+ AW* = E(V*+W*) + AV* + W").

Hence the subspace pairs (V* N W*, EV* N AW*) and (V* +
W*, EV* + AW*) are reducing subspaces of the matrix pencil
sFE — A in the sense of [235] and are in fact the minimal and
maximal reducing subspaces.

The QKTF is already useful for the analysis of the matrix pencil
sE — A and the associated DAE %E:C = Ax + f. However, a complete
decoupling of the different parts, i.e., a block diagonal form, is more
satisfying from a theoretical viewpoint and is also a necessary step to
obtain the KCF as a corollary. In the next result we show that we can
transform any matrix pencil sE — A into a block diagonal form, which
we call quasi-Kronecker form (QKF) because all the important features
of the KCF are captured. In fact, it turns out that the diagonal blocks
of the QKTF (2.1.4) already are the diagonal blocks of the QKF.

Theorem 2.3.3 (Quasi-Kronecker form).

Using the notation from Theorem[2.3.1 the following equations are solv-
able fOT' matrices Fl, FQ, Gl, GQ, Hl, HQ, Kl, KQ, Ll, LQ, Ml, M2 Of appro-
priate size:

E. 1 2
0=[Fe]+ 5B ] [9] + ] Fo -
A A A 1 2 e
o=|de ]+ 44 (9] +1%] 4
0= (EPQ+EPNF1+EPJG1)+EPK1+K2EQ (23 1b)
0= (APQ+APNF1—|—APJG1)—|—APK1+K2AQ e
0=E;n+ E;H + HoEN (2.3.1¢)
OZAJN+AJH1+H2AN o
0=[Bpy, Bpn] [ 0] + BplMy, L+ Mo L[ 2] 5y

0= [APJaAPN] [6 h]rl] +AP[M17L1] + [M27L2] [1%] AON}

and for any such matrices let

I —My —Ly —Ky7 1 I M L K,
0 I —-Hy, -G o 01 H G

S [0 0 [2 —Fj] Striana T := Tlnrian [0 0 [1 F11:| .
00 0 I 00 0 I
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Then S and T are invertible and S(sE — A)T is in QKF ([21.5), where
the block diagonal entries are the same as for the QKTF (2Z1.4). In
particular, the QKF (without the transformation matrices S and T ) can
be obtained with only the Wong sequences (i.e., without solving (2.3.1]) ).
Furthermore, the QKF (2Z1.5) is unique in the following sense

(EnA) = (ElnA/) A (EPaAP) = (E}%AIP)a (EJaAJ) = (EflnAf])a
(En, An) = (Ey, Ay), (Eq, Aq) = (Eg, Ap), (2.3.2)

where Ep, A, EY Al By, A, B, Al are the corresponding blocks of
the QKF of the matriz pencil sE' — A'.

2.3.2 Preliminaries and interim QKF

In this subsection we provide the preliminary results for the proofs of
Theorems 2.3.1] and 2.3.3. To this end, we prove important results
concerning the Wong sequences, singular chains, the KCF for full rank
pencils and the solvability of Sylvester equations. As a main step to-
wards the QKF we derive the interim quasi-Kronecker (triangular) form
(IQK(T)F). In the latter form we do not decouple the regular part of
the matrix pencil. This is already a useful and interesting result in
its own right, because the decoupling into three parts which have the
solution properties (cf. also Section 2.4]) ‘existence, but non-uniquess’
(underdetermined part), ‘existence and uniqueness’ (regular part) and
‘uniqueness, but possible non-existence’ (overdetermined part) seems
very intuitive.

Standard results from linear algebra

Lemma 2.3.4 (Orthogonal complements and (pre-)images).
For any matriz M € KP*? we have:

(i) for all subspaces S C KP it holds that (M~18)+ = M*(S1).
(i) for all subspaces S C K9 it holds that (MS)+ = M—*(S1).

Proof: Property (i) is shown e.g. in [16, Property 3.1.3]. Property (ii)
follows from (i) for M*, S* instead of M, S and then taking orthogonal
complements. ]
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Lemma 2.3.5 (Rank of matrices).
Let A, B € K™" with im B Cim A. Then for almost all ¢ € K:

rk A = rk(A + ¢B),

or, equivalently,
im A = im(A + ¢B).

In fact, vk A > rk(A + ¢B) can only hold for at most r = rk A many
values of c.

Proof: Consider the Smith form [222] of A:

2, 0
vav=[% 4]

with invertible matrices U € K™ and V € K™" and X, =
diag (01,09, ...,0,), 0, € K\ {0}, r =rk A. Write

B BlZ:|

UBV =
[321 Bas

where B;; € K™, Since im B C im A it follows that Bs; = 0 and
Byy = 0. Hence we obtain the following implications:

rk(A+c¢B) <tk A = rtk[%, + ¢By1,cByo) < tk[X,,0] =7
= I‘k(Er + CBH) <Tr= det(Zr + CBH) = 0.

Since det(X, + ¢By1) is a polynomial in ¢ of degree at most r but not
the zero polynomial (since det(X,) # 0) it can have at most r zeros.
This proves the claim. []

Without proof we record the following well-known result.

Lemma 2.3.6 (Dimension formulae).
Let § C K" be any linear subspace and M € K™*". Then

dim MS = dim S — dim(ker M N S).
Furthermore, for any two linear subspaces S,T of K" we have

dim(S 4+ 7) = dim S + dim T — dim(S N T).
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The Wong sequences

The next lemma highlights an important property of the intersection
of the limits of the Wong sequences.

Lemma 2.3.7 (Property of V* N W*).
Let sE— A € K[s]™™ and V*, W* be the limits of the Wong sequences
as in (Z2.3). Then

E(V' OWY) = BV 0 AW = AV nWY).
Proof: Clearly, invoking (2.2.4)),

EV*NW*) C EV*NEW* C EV*N AW*
and A(V*NW*) C AV*NAW* C EV* N AW*,

hence it remains to show the converse subspace relationship. To this
end choose z € EV* N AW*, which implies existence of v € V* and
w € W* such that

Ev=2x=Aw,

hence
v e B YAw) C EHAW) = W*, we A Y Ev} C ANEV) = V.

Therefore v,w € V* N W* and © = Fv € E(V* N W?*) as well as
r = Aw € A(V* N W*) which concludes the proof. [

For the proof of the main result we briefly consider the Wong se-
quences of the (conjugate) transposed matrix pencil sE* — A*; these
are connected to the original Wong sequences as follows.

Lemma 2.3.8 (Wong-sequences of the transposed matrix pencil).
Consider a matriz pencil sE — A € Kl[s]™*" with limats of the Wong
sequences V* and W* as in (2.2.3)). Denote by V* and W* the limits of

the Wong sequences of the (conjugate) transposed matriz pencil sE* —
A*. Then the following holds

—

W* = (EV)Y and V' = (AW
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Proof: We show that for all 7 € Ny
(EV)" =Wy and  (AW)* =Y, (2.3.3)
from which the claim follows. For 2 = 0 this follows from
(EVy)* = (im E)* = ker E* = E~*(A*{0}) = W,

and

(AWp)*t = {0} =R™ = V),
Now suppose that (23.3)) holds for some i € Ny. Then

(BVi)- = (BEATY(EW))"
Lem. Z3A(ii) E~(AY(EV))*
Lem. 2.34(i) £ (AT(EVi)L)
= B (ATV/\Z'H) = V/\Z‘+2-
Analogously it follows (AW 1)t = AZ-H, hence we have inductively
shown ([2.3.3). O

Singular chains

In this paragraph we introduce the notion of singular chains for ma-
trix pencils. This notion is inspired by the theory of linear relations,
see [214], where they are a vital tool for analyzing the structure of
linear relations. They also play an important role in former works on
the KCF, see e.g. [100, Ch. XII] and [7]; however in these works only
singular chains of minimal length are considered. We use them here to
determine the structure of the intersection V* N W* of the limits of the
Wong sequences.

Definition 2.3.9 (Singular chain).
Let sE — A € K[s]™". For k € Ny the tuple (g, ..., 1) € (K")*!is
called a singular chain of the matrix pencil sEE — A if, and only if,

0= Axy, Fxo=Axy, ..., Exp_1 = Axy, Fx, =0

or, equivalently, if the polynomial vector x(s) = xg+ x5+ ...+ 8" €
K[s]" satisfies (sE — A)x(s) = 0.
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Note that with every singular chain (zg,x1,...,2z)) also the tuple
(0,...,0,z0,..., ,0,...,0) is a singular chain of sE — A. Further-
more, with every singular chain, each scalar multiple is a singular chain
and for two singular chains of the same length the sum of both is a sin-
gular chain. A singular chain (x, ..., zy) is called linearly independent
if the vectors zy, ..., x; are linearly independent.

Lemma 2.3.10 (Linear independency of singular chains).

Let sE— A € Kls|™*". For every non-trivial singular chain (xq, 1,
L Tk), k € Ny, of sE — A there exists ¢ € Ny, £ < k, and a linearly

independent singular chain (yo, y1, ..., y¢) with span{xg, x1,..., 11} =

span{yo, Y1, - .-, Yr}-

Proof: This result is an extension of [214, Lem. 3.1] and our proof
resembles some of their ideas.

If (zg,x1,...,2x) is already a linearly independent singular chain
nothing is to show, therefore, assume existence of a minimal ¢ € {0, 1,
...,k — 1} such that xy; = Zfzoozixi for some o; € K, i =0,...,7¢.
Consider the chains

(7)) (0, O, ce e O, O, o, L1, ..y Tpy Tpr1y -« -, xk_l,xk)

aq (07 07 SRR 07 Lo, L1, -y Tgy Tpgply oovy Th—1, Tk, 0)

(07%) (0, O, ey Loy, T1y ..y Tpy Tpaly oe ey Th-1, Tk, 0, O)

a1 (0, xo, 1, ..., Te—2,Te—1, Ty, Teg1, --- Ty, 0, ..., 0)

ay (L0, X1, .y To_9,Tg_1, Ty, Tor1, --- Tk, 0, ..., 0, 0)
and denote its sum by (zp, 21,...,2k+¢). Note that by construction

¢ : : .
20 = i oQi%i = T¢r1. Now consider the singular chain

(Vo, V1, + vy Vppr) = (0, 1, - o, Tk, 0, ..., 0) — (0, 20, 21, - - - 204 k)

which has the property that v, 1 = zp.1 — 20 = 0. In particular
(vo,v1, ..., vp) and (Vgio, Ves3 ..., Vkres1) are both singular chains. Fur-
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thermore, (we abbreviate a;1 with «;)

(o ¢, : /2\

0
U1 a7, I 0 0
'UQ -Qy.1 -Qy I 0 0 $2
= -ap oy o -y T ,
(3 - - - sy T Lk
Vi1 0 -a9 -a1 -ag - -ap [ 0
' | O 0 -a9 -y -az - -ap I ] )
\UH@H \0 /
hence span{vg, v, ..., vk1e41} = span{xo,r1,..., 25} = span{vo,v1,
..., Uk }. In particular
SPAN{Vk 41, Vk 42, - - -, Ukrer1) S span{vg, v1, . .., Uk},

hence, by applying Lemma 230 there exists ¢ # 0 such that (note
that ¢ < k)

im(vg, vy, . . ., U]
- im([U07 Uty vy Uk] +c [Uk—i—l) Uk+2y -« + 5 Uk44+1, 07 ) 0]) (234)
Therefore, the singular chain
(U)(), Wiy - vy wkfl)
= (U€+27 ooy Uk Ug41, Uk42, - - - 7Uk+€+1) + (07 SR 07 Vo, U1y - - - 7?}5)

has the property

span{wy, wy, . .., Wg_1}
= span{vi2, V43, ..., Uk}
+ span{cvp41 + Vo, CUps2 + U1, . . ., COLpe1 + Vg }
=S im([vo, v1, ..., Vg + € [Uks1, Vkt2, -+« Ukto41, 0, . .., 0])
=" imfvg, v1,. .., Vg
= span{vg, vy, ..., v} = span{xg, T1, ..., Tk}

Altogether, we have obtained a shorter singular chain which spans the
same subspace as the original singular chain. Repeating this proce-
dure until one obtains a linearly independent singular chain finishes
the proof. ]
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Corollary 2.3.11 (Basis of the singular chain subspace).
Consider a matriz pencil sE — A € K[s]™*" and let the singular chain
subspace be given by

K= {QSE]R”

dk,i€Ny dsing. chain (xg, ..., T 1,T = T;, Tiyq,
o xp) € (KMHL (o

i.e., IC is the set of all vectors x appearing somewhere in some singular
chain of skE — A. Then there exists a linearly independent singular
chain (zg, x1,...,x) of sSE — A such that

I = span{xy, ..., x}.

Proof: First note that IC is indeed a linear subspace of K", since the
scalar multiple of every chain is also a chain and the sum of two chains
(extending the chains appropriately with zero vectors) is again a chain.
Let 4%, y',...,y" be any basis of . By the definition of K, for each
i=0,1,...,¢ there exist chains (v}, v}, ..., y,@) which contain 3. Let
(vo,v1, ..., v;) with k= ko+ki+ ...+ k¢ be the chain which results by

concatenating the chains (v}, !, ..., y}f) Clearly, span{vy,...,v;} =
IC, hence Lemma 2.3.1() yields the claim. ]

The following result can, in substance, be found in [7]. However,
the proof therein is difficult to follow, involving quotient spaces and
additional sequences of subspaces. We aim for a presentation which is
more straightforward and simpler.

Lemma 2.3.12 (Singular chain subspace and the Wong sequences).
Consider a matriz pencil sE — A € K[s]"™*" with the limits V* and W*
of the Wong sequences as in (Z.23). Let the singular chain subspace K
be given as in Corollary[2.3.11, then

Vinws =K.

Proof: Step 1: We show I C V* N W*. Let (xg,...,7r) be a sin-
gular chain. Clearly we have 7o € A"Y(E{0}) = ker A C V* and
ry € BE71(A{0}) = ker E C W* | hence inductively we have, for
1=0,1,...;k—land j=kk—1,...,1

ri € AN (E{x;}) C A YEV*) = V*
and x; 1 € B A{xz;}) C E-1{(AW*) = W=,
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Therefore,
xo, ..., T €V OW"

Step 2: We show V* N W* C K. Let x € V* N W?*, in particular,
xr € W* = W, for some [* € Ny. Hence there exists x1 € Wy_1, 29 €
Wi_o, ..., x> € Wy = {0}, such that, for xy := =z,

EZCO = A.Tl, EQTl = AZCQ, ceey Exl*—l = Al’l*, El’l* = 0.

Furthermore, since, by Lemma 2.3.7, E(V*NW*) = A(V* N W) there
exist x_1, 7 2,..., T_+11) € V* N W" such that

AQCO:E:C,l, AQC,l:E:C,Q, ceey Aaf_(l*_l):EI,l*, A:C,Z*ZEZE_(Z*_H).

Let T_(+q1) 1= —2_(+41) € VN W* C W* then (with the same argu-
ment as above) there exist & -, T_-_1), ..., T-1 € W such that

EZ (oy1)= A% 1+, BT o= AZ_(eyy..., EZ 9= Af,, Ei_ =0,

and thus, defining z_;, = z_;, +x_;, for ¢« = 1,...," + 1, we have
T_(=41) = 0 and we get

0= E:%—(l*—l—l) - Ai’,l*, E.CIA’}fl* — A:%—(l*—l)a
ceey EﬂAfo = Aﬂ?fl, Eﬂ?fl = Eﬂffl = ALU().

This shows that (2_j,Z_g«_1),...,2-1,%0,T1,..., 7<) is a singular
chain and x = xy € K. O

The last result in this paragraph relates singular chains with the
column rank of the matrix pencil sE — A.

Lemma 2.3.13 (Column rank deficit implies singular chains).
Let sE — A € K[s]"*". If rkc(AE — A) < n for all A € CU {0}, then
there exists a non-trivial singular chain of sE — A.

Proof: It suffices to observe that Definition coincides (modulo a
reversed indexing) with the notion of singular chains in [214] applied
to the linear relation E'A :={ (z,y) € K" x K" | Ar = Ey }. Then
the claim follows for K = C from [214, Thm. 4.4]. The main idea
of the proof there is to choose any m + 1 different eigenvalues and

corresponding eigenvectors. This is also possible for K = R and K = Q,
hence the proof in [214] is also valid for K = R and K = Q. O
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KCF for full rank pencils

In order to derive the KCF as a corollary of the QKF and also for the
proof of the solvability of (2.3.1]) we need the following lemma, which
shows how to obtain the KCF for the special case of full rank pencils.

Lemma 2.3.14 (KCF of full rank rectangular pencil, m < n).
Let sE — A € K[s]™" be such that m < n and let |l := n —m. Then
rkc(AE — A) = m for all A € CU {0} if, and only if, there exist
numbers €1, ..., € Ny and matrices S € GL,,(K), T € GL,(K) such
that

S(sE — A)T = diag (P-,(s),...,P(9)),

where P.(s), € € Ny, is as in Definition [2.1.7,

Proof: Sufficiency is clear, hence it remains to show necessity.

If m = 0 and n > 0, then nothing is to show since sE — A is already
in the ‘diagonal form’ with e = e9 = ... = ¢, = 0. Hence assume
m > 0 in the following. The main idea is to reduce the problem to a
smaller pencil sE' — A’ € K[s]™*" with tkc(AE' — A') =m/ <n’' <n
for all A € CU {oc0}. Then we can inductively use the transformation
to the desired block diagonal structure for the smaller pencil to obtain
the block diagonal structure for the original pencil.

By assumption £ does not have full column rank, hence there exists
a column operation 77 € Gl,(K) such that

0 % -+ x%
ET, =

There are two cases now: Either the first column of AT} is zero or not.
We consider the two cases separately.

Case 1: The first column of AT is zero. Let ETy =: [0, E'] and
ATy =: [0, A']. Then, clearly, rkc(AE — A)=rkc(AE' — A") =m/ :=m
for all A € CU {oo}. Furthermore, with n’ := n — 1, it follows that
n’ > m/. Seeking a contradiction, assume n’ = m’. Then the full rank
matrix £’ is square and hence invertible. Let A € C be any eigenvalue of
the matrix £’ ' 4, thus 0 = det(\[—E'~'A") = det(E") " det(AE'—A’),
hence rke(AE' — A") < m/, a contradiction. Altogether, this shows that
sE'— A" € K[s]™*" is a smaller pencil which satisfies the assumption
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of the lemma, hence we can inductively use the result of the lemma
for s/ — A" with transformation matrices S’ and 7. Let S := S’
and T := Ty [} ], then S(sE — A)T has the desired block diagonal
structure which coincides with the block structure of sE’ — A’ apart
from one additional Py block.

Case 2: The first column of ATj is not zero. Then there exists a row
operation S; € GIl,,,(K) such that

(1 % % --- %
0 * x*
S1(ATy) =

0 % % --- %

Since E has full row rank, the first row of S;ET} cannot be the zero
row, hence there exists a second column operation 75 € Gl,(n) which
does not change the first column such that

(01 0 --- 0]
(SlETl)TZ:
[0 % ek

Now let T3 € GI,(K) be a column operation which adds multiples of
the first column to the remaining columns such that

(1 00 --- 0]

0 % % --- %
(SlATlTQ)Tg =

_O * ke *_

Since the first column of S1 ET T, is zero, the column operation T3 has
no effect on the matrix S;ET175. Let

[ 0]1 0 -+ 0 [ 1]0 0 --- 0]
0 0
SlETlTQTg = , s SlATlTQTg = A/
: E :
-~ O - -~ O -
with sE' — A’ € K[s|™*" and m/ := m — 1, n' := n — 1, in particular

m’ < n'. Seeking a contradiction, assume rkc AE' — A" < m/ for some
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A € CU{oo}. If X = oo then this implies that £’ does not have full
row rank which would also imply that E does not have full row rank,
which is not the case. Hence we may choose a vector v/ € C™ such that
V(AR — A") = 0. Let v :=[0,v]S;. Then a simple calculation reveals
v(AE — A) = [0,0'(AE' — AN|(T\TyT3)~ = 0, which contradicts full
complex rank of AE — A. As in the first case we can now inductively
use the result of the lemma for the smaller matrix pencil sE’ — A’ to
obtain transformations S’ and 7" which put sE" — A’ in the desired
block diagonal form. With S := [§ ]S; and T := TYRT5 [} ] we
obtain the same block diagonal structure for sE — A as for sE' — A’
apart from the first block which is P, ;1 instead of P,. [

The following corollary follows directly from Lemma [2.3.14 by trans-
posing the respective matrices.

Corollary 2.3.15 (KCF of full rank rectangular pencils, m > n).

Let sE — A € K[s]™" be such that m > n and let | := m —n. Then
rkc(AE—A) = n for all A € CU{oc} if, and only if, there exist numbers
m,...,m € Ng and matrices S € GL,,,(K), T € G1,(K) such that

S(SE - A)T = diag (Qm(S)? SR Qm(s)),

where Q,(s), n € Ny, is as in Definition [2.1.7].

Solvability of linear matrix equations

In generalization of the method presented in [71], Sec. 6] we reduce the
problem of solvability of (2.3.1]) to the problem of solving a generalized
Sylvester equation

AXB-CXD=F. (2.3.5)

To this end the following lemma is crucial.

Lemma 2.3.16 (Solutions of Sylvester equation).
Let A,C e K™" B, D e KPP E F e K™Y and consider the system
of matriz equations with ‘unknowns’Y € K"*¢ and Z € K™*P

0=FE+AY + ZD,

2.3.6
0=F+CY + ZB. ( )
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Suppose there exists A € K and My € K¥? such that M\(B—AD) =1,
in particular p > q. Then, for any solution X € K"*P of the matriz
equation

AXB—-CXD=—-FE— (A —-F)M)\D,

the matrices
Y = X(B—AD)

Z = —(C = AA)X — (F — \E)M,
solve (2.3.0)).

Proof: We calculate

E+ AY + ZD

— E+AX(B—AD)— (C = A)XD — (F — AE)M,D

— E— AXAD 4+ MXD — (F — AE)M\D — E — (A\E — F)M\D
= ()’

F+CY + ZB

= F+CX(B—AD)—(C—AA)XB— (F — AE)M,\B
F+CXB—CXB— (F —AE)M\B — A(E + (AE — F)M,D)
(F — AE) — (F — AE)M\B — A(AE — F)M,D

(F' = AE)(Iy — MA(B — AD))

= 0.

[

The following result is well known and since it only considers regular
matrix pencils we do not repeat its proof here. We use the augmented
spectrum spec,,(sFE — A) of a regular pencil sF — A € K[s]"*".

Lemma 2.3.17 (Solvability of generalized Sylvester equation: regular
case, [T1,114]). Let A,C € K™ B, D € KP*? E € K"™P? and consider
the generalized Sylvester equation (2.3.5). Assume that (sB — D) and
(sC — A) are both regular and

spec,,(sB — D) Nspecy, (sC — A) = 0.
Then (2.3.5) is solvable.

Finally, we can state and prove the result about the solvability of
the generalized Sylvester equation which is needed for the proof of
Theorem [2.3.3]
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Lemma 2.3.18 (Solvability of generalized Sylvester equation with spe-
cial properties). Let A,C € K™" m < n, B,D € KPP p > g,
E € K™% and consider the generalized Sylvester equation (2.3.0). As-
sume that (AB — D) has full rank for all A € CU {oo} and that either
(AC' — A) has full rank for all A\ € CU{oc} or that (sC — A) is regular.
Then (23.3) is solvable.

Proof: The proof follows the one of [114, Thm. 2]. By Corollary2.2.19|
Lemma 2.3.14 and Lemma [2.3.15, we already know that we can put
the pencils sC' — A and sB — D into WCF or KCF, resp. Therefore,
choose invertible Sy, T, So, Th such that sCy — Ay = S1(sC' — A)T} and
sBy — Dy = Sa(sB — D)T;, are in WCF (KCF). Hence, with X, =
T7'X S and Ey = S1ETy, equation (Z.3.5) is equivalent to

A()X()Bo - C()X()DO = E().

Let sCy— A = diag (sCi—A}, . .., sCy —Ap'), n1 € Ny, and sBy— Dy =
diag (sBy — D}, ..., sBy* — D§?), ny € Ny, corresponding to the block
structure of the KCF as in Definition 2.1.7, then (2.3.5) is furthermore
equivalent to the set of equations

ALXUB! —CiXPD)=EY, i=1,...,n1, j=1,...,n,

where Xéj and Eéj are the corresponding sub-blocks of Xy and FEj
respectively. Note that by assumption each pencil sC§ — A} is a P-(s),
jp)‘(s) or N,(s) block and all pencils sB) — D} are Q,(s) blocks. If
sC — Al is a P-(s) block we consider a reduced equation by deleting
the first column of sC}, — A} which results in a regular J°(s) block with
augmented spectrum {0} and by deleting the last row of ng —Dg which
results in a regular AV, (s) block with augmented spectrum {oo}. Hence,
we use Lemma IZ’EEH to obtain solvability of the reduced problem.
Filling the reduced solution for X| i by a zero row and a zero column
results in a solution for the orlglnal problem. If sC} — Al is a J, )‘( )
block we can apply the same trick (this time we only delete the last
row of sB‘7 Dj) to arrive at the same conclusion, as oo is not in the
augmented spectrum of sC} — A}. Finally, if sC} — A% is a N, (s) block
with augmented spectrum {oo} we have to reduce SBS — Dg by deleting

the first row which results in a jno (s) block with augmented spectrum
{0}. This concludes the proof. O
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Interim quasi-Kronecker form

As a first step towards the QKF we derive the interim quasi-Kronecker
triangular form (IQKTF). In this form we decouple the underdeter-
mined part, the regular part and the overdetermined part of the matrix
pencil.

Theorem 2.3.19 (Interim quasi-Kronecker triangular form).

Let sE— A € K[s]™"™ and consider the limits V* and W* of the Wong
sequences as in Definition [2.2.1. Choose any full rank matrices P, €
KTLXTLP; P2 c Kmxm;:) Rl c Knxrm} R2 c Kmxm37 Ql c Knan7 Q2 c
K"™>™me such that

im P, =V NnW*, VNW* @im Ry = V" +W*,
im P, = EV* N AW*, EV*NAW* @ im Ry = EV* + AW?,

(EV* + AW*) @ im Q5 = K™.

Then ﬂrian — [Pla Rla@l] S Gln(K); Strian — [P27R27 QQ]il S Glm(K)
and Stian(SE — A)Tiian s in IQKTF (2.1.2).

Proof: We proceed in several steps.
Step 1: We show the block-triangular form (ZI1.2). By the choice
of P, Ry, Q1 and P, Ry, ()5 it follows immediately that Ti;., and Siian

are invertible. Note that Sy (sE — A)Tiian is in IQKTFE (Z1.2) if,
and only if, the following equations are solvable for given F, A and

P, Ry, Q1, P, Ry, QQa:

EP, = P,Ep, AP, = P, Ap,
FERy = PoEpr + RoER, AR, = PZAPR + RZAR,
EQ) = PyEpg + RyErg + Q2Eg, AQ1 = PoApg + RyApg + Q24Aq.

The solvability of the latter is a consequence of the following subspace
inclusions
EV NW*) C EV'NAW*, AV NW*) C EV N AW,
EWV* +W*) C EV*+ AW*, AV +W*) C EV* 4+ AW*,
EK" C K™, AK" C K™,

which clearly hold due to (Z2.4).
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Step 2: We show (i).
Step 2a: Full row rank of Ep and Ap. From Lemma 2.3.7 it follows
that

imPEp=imEP,=imP, and imPAp=1imAP, =im P,

hence, invoking the full column rank of P,, im Ep = K™ = im Ap,
which implies full row rank of E'p and Ap. In particular this shows full
row rank of A\Ep — Ap for A = 0 and \ = oo.

Step 2b: Full row rank of A\Ep — Ap for all A € C\ {0}. Seeking a
contradiction, assume existence of A € C\ {0} with rkc(AEp — Ap) <
mp. Then there exists v € C™? such that v*(AEp — Ap) = 0. Full
column rank of P, € K"*™F implies existence of w € C™ such that
w* Py, = v*, hence

0= U*()\Ep — Ap) = w*()\PQEP — PQAP) = w*()\E — A)Pl

Invoking Lemma 2.3.12, there exists a linearly independent singular
chain (zg, x1, ..., x)) such that

span{xg, r1,...,Tx = im P, = V" N W*,
In particular, x; € im P; for : = 0,1, ..., implies
Vie{0,1,....k}: w'AE—A)z; =0.
Since Exp = 0 it follows that w*Ax; = 0 and inductively it follows
0=w'(AFx; 1 — Az;_1) = w' (MNx; — Az, ) = —w Ax; 4

and, therefore,
0=wAP, = w"PAp = v Ap.

This shows that Ap € K™?*" does not have full row rank over C which
implies also a row rank defect over K. This is the sought contradiction
because the full row rank of Ap was already shown in Step 2a.
Step 3: We show (ii). For notational convenience let K := V* N W*.
Step 3a: We show that mr = ng. Invoking

ker ENK =ker ENV*, ker ANK = ker AN W*, (2.3.7)
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and Lemmas 2.3.6] 2.3.7, the claim follows from

mr = TKR
dim(EV* + AW*) — dim(EV* N AW*)
dim EV* + dim AW* — 2dim(EV* N AW¥)
= dimV* — dim(ker E N V*) + dim W* — dim(ker A N W)
—dim EC — dim AKX
dim V* — dim(ker £ N V*) 4+ dim W* — dim(ker A N W)
—dim K 4 dim(ker £ N K) — dim £ + dim(ker AN K)

= dimV*+dimW* — 2dim K

= dim(V* + W*) — dim(V* N W*)
= rk Rl = Ng.

Step 3b: We show that det(sFr — Ag) # 0. Seeking a contradiction,
assume det(sEp — Ag) is the zero polynomial. Then AEr — A has a
column rank defect for all A € CU {oo0}, hence

vieCU {OO} : I‘k@()\ER — AR) < NR.

Now, Lemma ensures existence of a nontrivial singular chain
(Yo, y1, - - -, yx) of the matrix pencil sEz — Ap.

We show that there exists a singular chain (zg, 1, ..., Tk, Tpy1, - - -, T})
of sE& — A such that x; = [P, Ry (4) for i« = 0,...,k. To this end
denote some right inverse of Ap (invoking full row rank of Ap as shown
in Step 2a) with A} and let

20 = —AbAprYo, ziv1 = Ap(Epzi + Epryi — Apryiv1), 1 =0,...,k,

where y;.1 = 0. Then it follows that

N 2 Ap Apr Apg| [
Azx; = APy, Ry ( Z) = ATuian [ ¥ | = Sqian | 0 Ar Arq| | v
Yi 0 0 0 Ayl \0

Apz; + Apry;
- St_rilan ARyl
0
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and, analogously,

Epzi + Epry;
ELUZ‘ = St_rilan ERyZ )
0

hence Azy = 0 and Fx; = Ax;yq for © = 0,..., k. Note that, if we
set rpi1 = Pizpy1, then zpp € VPN W* C W* and identically as
shown in the first part of Step 2 of the proof of Lemma there
exist wpyo,..., 7], ko> k, such that Expy = Axpo,...,EFry | =
Azx;, Ex; = 0 and, therefore, (zg,x1,...,7;) is a singular chain of
sEE — A. Lemma implies that {xg,21,...,2;} C im P, hence
x; = [P, Ry] (5}) implies y; = 0 for all ¢ € {0, ..., k}, which contradicts
non-triviality of (yo, ..., yx).

Step 4: We show (iii). We will consider the (conjugate) transposed

matrix pencil sE* — A* with corresponding Wong sequences and will
show that the block (Ey), Ap)) will play the role of the block (Ep, Ap).

Therefore, denote the limits of the Wong-sequences of sE* — A* by V*
and W*. Let

@1 = ([07 07 INQHPb Rl)Ql]il)ﬂ @2 = ([07 07 ImQHP27 RQ?QQ]il)ﬂ
then
@f@i =7 and imQ; = (im[P;, R;])*, fori=1,2.

In fact, the latter follows from n —ng = np +ngr and

~ L, O
QI[P Ri])=10,0, I,,] | 0O I,,| =0
0 0

for 2+ = 1 and analogously for ¢ = 2. We will show in the following that
E*Qs = ©1E5, A" Qs = @11422,
imQy = V* N )7\/\*, imQ, = E*V N AV,

then the arguments from Step 2 can be applied to sEj, — Ap, and the
claim is shown.
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Step 4a: We show E*@g = @1E&5 and A*@\Q = QlAz?. Using that
Strian(SE — A)Tiian is in the form (2.1.2]) we obtain

Ep Epr Epg

Q\;E:Q\;[P27R27Q2]J[ 8 EE)R %%Q:| [Pl?Rl?Ql]_l

Q

—00 1]
= [O 0 EQHPla Rl)Ql]il = EQQT?

hence E*Q\Q = @1E2} Analog arguments show that A*Q\Q = @11422.

Step 4b: We show im @2 = VNV, By construction and Lem-
ma [2.0.8

im Qs = (im[ Py, Ro])- = (EV* + AW = (EV)L N (AWH L=V n V™.

Step 4c: We show im @1 = E*V* N A*V*. Lemma applied to
(E*, A*) gives

(BV):=W* and (AW)L =V
or, equivalently,
EV =W and AW =V

Hence
imQr = (im[P, Ri))" = (V' + W)t = vt nawt = AW n BV
This concludes the proof of the theorem. ]

As a corollary of Theorem 2.3.19 we show that it is possible to get rid
of the off-diagonal blocks in the IQKTF by solving a set of generalized
Sylvester equations using Lemma [2.3.18

Corollary 2.3.20 (Interim quasi-Kronecker form).
Using the notation from Theorem [2.3.19 the following equations are
solvable for matrices Fy, F5, G1,Go, Hi, Hy of appropriate size:

0= ERQ + ERF1 + FQEQ

0= Ano + AnFi + FyAq, (2.3.8a)
0= Epr+ EpG) + GaoER

0= App+ ApGy + GoAp (2.3.8b)
0= (Epg+ EprF1) + EpH) + HoE (2.3.8¢)

0= (APQ + APRF1) + ApHy + HQAQ
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and for any such matrices let

-1

I -Gy —H»
S = 0 I _F2 Strian
0O O i
= [Py, Ry — P,Gs, Qs — PHy — RoF5] ' and
I G H;
T:= Ty |0 1T F| = [P, R+ PG, Q1+ PH + R F].
0O 0 I

Then S € GL,,(K), T € G1,(K) and S(sE — A)T is in IQKF (213),
where the block diagonal entries are the same as for the IQKTF (2.1.2).
In particular, the IQKF (without the transformation matrices S and

T) can be obtained with only the Wong sequences (i.e., without solv-
ing (2.3.8)). Furthermore, the IQKF (2.1.3) is unique in the following
sense

(B, A) = (E" A) <
(Ep, Ap) = (E}%AIP)v (Er, Ag) = (E}%AIR% (EQvAQ) = (EégvA/Q)v
(2.3.9)

where B, Alp, B, A, Eb, Al are the corresponding blocks of the IQKF
of the matriz pencil sE' — A’.

Proof: By the properties of the pencils sEp—Ap, sEp—Ar and sEg—
Ag there exist A € K and full rank matrices N{', N& M¥% and MAQ
such that ()\EP—AP)N)]\D = I, ()\ER—AR)N;{DL = [, M)]\%()\ER—AR) =1
and M g (AEg — Ag) = I. Hence Lemma 2.3.16] shows that it suffices
to consider solvability of the following generalized Sylvester equations

ERXlAQ — ARXlEQ = —ERQ — ()\ERQ — ARQ)M)?EQ (2310&)

EpXyAp — ApXyEr = —Epp — (A\Epr — Apg) MER  (2.3.10b)
EngAQ — AngEQ = —(EPQ + EPRFl) — ()\(EPQ + EPRFl)

— (Apg + AprF1)) MY Ey, (2.3.10c)

where F} is any solution of (2.3.8al), whose existence will follow from

solvability of (2.3.10a). Furthermore, the properties of sEp — Ap,
skg — Ag and sEp — Ap imply that Lemma [2.3.18 is applicable to
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the equations (2.3.10) (where (2.3.10b) must be considered in the (con-
jugate) transposed form) and ensures existence of solutions. Now, a
simple calculation shows that for any solution of (2.3.8) the second
part of the statement of Corollary holds.

Finally, to show uniqueness in the sense of (2.3.9) assume first that
(E,A) = (E',A"). Then there exist invertible matrices S’ and 7" such
that (E', A") = (S'ET',S’AT"). 1t is easily seen, that the Wong se-
quences V!, W! i € Ny, of the pencil sE' — A’ fulfill

Vi=T"'Vi, Wi=T"'W, EV,=SEV, AW =SAW.
(2.3.11)
Hence, using the notation of Theorem [2.3.19, there exist invertible
matrices Mp, Mpr, Mg, Np, Nr, Ng such that

[P, R}, Q] = T/_l[P1MP, RiMg, Qi1 My,
[Py, Ry, Q5] = S'[PoNp, RyNg, QaNg,

in particular the block sizes of the corresponding IQKF's coincide.
Therefore,

Ep x x Ap *x %
S [ 0 Er x ] — [ 0 Ap = ] = [PQ’R%QQ]*l(SE—A)[Pl,Rl,Q1]

0 0 Eg 0 0 Ag
_ - -1
Np 0 0 Mp 0 0
=1 0Nz 0 |[P, R, QS (sE—AT'P, R, Q| 0 Mz 0
0 0 NQ [ 29 L1y QZ] ( ) [ 1) 442 QZ] 0 0 MQ
[Np 00 ] Il / / / ! / Myt 0 1 0
= | 0 Na 0 | [P}, Ry, Q5](sE" — A")[Py, Ry, Q5] | 0 Mz' 0
NpE),Mp* * * NpALMp* * *
=g 0 NpERMZ" * — 0 NpArMg" *
0 0 NoEpMg* 0 0 NqAoMyg*

Hence the necessity part of (2.3.9) is shown. Sufficiency follows from
the simple observation that equivalence of the IQKF's implies equiva-
lence of the original matrix pencils. [

2.3.3 Proofs of the main results

In this subsection we prove the main results about the QKTF and the
QKF, where, compared to the IQKTF and IQKF, the regular part is
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decoupled into an ODE part and a nilpotent part. In the IQKTF and
IQKF we directly completed a basis of V* N W* to a basis of V* + W*,
and a basis of EV* N AW™* to a basis of EV* + AW*, resp. For the
QKTF and the QKF we consider V* and EV* as intermediate steps.

Proof of Theorem 2.3.1]

Step 1: We show that Siyjan(SE — A)Tiian is in the form (2.I.4) and
prove (i) and (iv). It follows from (Z2.4)) that

E(V*NW*) C EV-NAW*,  A(V'NW*) C EV' N AW*,

EV* = EV*, AV* C BV,
E(V + W) C EV* + AW*, AV +W*) C EV* + AW,
EK" C K™, AK"™ C K™

These inclusions imply solvability of

EP=P,Ep, AP=PAp,

ER{=P,Ep; + R]Ey, AR[=PyApy + Ry Ay,

ER)=PyEpy + RyE;y + RY B, ARY=PyApx + Ry Ajx + Ry Ay,
EQ1=P,Ept+R) Ejg+RY Exg+Q2Eg, AQi=PyApg+Rj Ajo+R) Ang+Q24q.

(2.3.12)
which is equivalent to Sian(SE — A)Thian being in the form (2.1.4).
The properties (i) and (iv) immediately follow from Theorem as
the choice of bases here is more special.
Step 2: We show (EV*NAW*) @im ER{ = EV*. Asim R{ C V* it
follows that (EV* N AW*) +im ER{ C EV*. Invoking EW* C AW*,
the opposite inclusion is immediate from

EV* = E(V'NW*) @imR]) C EOV'NW*) +im ER/
C (BEV* + AW*) +im ER].

It remains to show that the intersection is trivial. To this end let
v € (EV'N AW NimER{, i.e., v = Ey with y € im R{. Further,
r € EV*NAW* = E(V*NW*) (where the subspace equality follows
from Lemma 2.3.7)) and this yields that x = Ez with z € V*NW?*, thus
z—1y € ker E C W*. Hence, since z € W*, it follows y € W*Nim R{ =

{0}.
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Step 3: We show EV* @ im ARY = EV* + AW*. We immediately
see that, since AV* C EV*,

EV* + AW = EV* + AV* + AW* = EV* + A(V* + W¥) =
EV*+ AV +imRY) = EV* + AV* + Aim RY = EV* +im AR .

In order to show that the intersection is trivial, let x € EV*Nim ARY,
ie, v = Ay = Ez with y € imRY and z € V*. Therefore, y €
AYEV*) =V* and y € im RY, thus y = 0.

Step 4: We show mj; =ny and my = ny. By Step 2 and Step 3 we
have that m; = rk ER{ < nj; and my =tk ARY < ny. In order to see
that we have equality in both cases observe that: ER{v = 0 for some
v € K% implies R{v € im R{ Nker E = {0}, since ker E C W*, and
hence v = 0 as R{ has full column rank; ARNv = 0 for some v € K™¥
implies RYv € im RY Nker A = {0}, since ker A C V*, and hence v = 0
as R has full column rank.

Step 5: We show that E; and Ay are invertible. For the first,
assume that there exists v € K" \ {0} such that E;v = 0. Then

ER{v "=" P,Epyv and hence ER{v € im ER{ Nim P, Stee 2 {0}, a
contradiction with the fact that ER{ has full column rank (as shown
in Step 4). In order to show that Ay is invertible, let v € K"~ \ {0} be
such that Ayv = 0. Then ARYv ~ =" PyApyv + R{Ajnv and hence

ARy € im ARY Nim[P, RY] See 3 {0}, a contradiction with the fact
that ARY has full column rank (as shown in Step 4).

Step 6: It only remains to show that AJ_\,lEN is nilpotent. In order
to prove this we will show that, for ¢* as in (2.2.3),

Vic{0,....0}: V'OimRY(AVEN) CV + Wy (2.3.13)

We show this by induction. For ¢ = 0 the assertion is clear from the
choice of RY. Suppose ([2.3.13) holds for some i € {0,...,¢*—1}. Then

AV +im RY (A Ex)™) C AV* 4+ im AR (A Ey)

EV* +im(PyApy + R Ay + RY AN) (A En)™!
EV* + 1m PQAPN(A]:[lEN)i+1 + 1m ngJILLIN(14]7\/'1l;]\f)iJrl

CEV® CEV*
+im RY En (AN Ex )’

o]
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e EV* +im(ERY — P.Epy — RJE;n) (AN Ey)’
= 1 2PN oL gN )\ AN LN
C  EV +imER; (Ay'Ex)' +im PEpy(Ay' Ey)'
CEV*
+im Ry Ejn(Ay' En)’
CEV

C  EWV'+imR)(AyEN))

2.313)

and hence
V* +im RY (A Ex)™ C AT (EV* + AW ;1)
CANEV) +We i 1 TV + Wi 1.
Furthermore, we have
Vinim RY (A Ex)™ C V' nim RY = {0}
and hence we have proved (2.3.13). Now (2.3.13) for i = ¢* yields

RY(AVEN)Y =0, and since RY has full column rank we may conclude
that (Ay'Ey)" = 0. O

Proof of Theorem 2.3.3

We may choose A € C and M), of appropriate size such that M)(Ay —
AEy) = I and, due to Lemma [2.3.16, for the solvability of (2Z3.1d) it
then suffices to consider solvability of

Ej XAy — AjXEn = —Ejn — (AEjn — Ajn) MyEN,

which however is immediate from Lemma 2.3.17. Solvability of the
other equations (Z3.14), (2.3.1D)), (2.3.1d)) then follows as in the proof
of Corollary [2.3.20.

Uniqueness in the sense of (2.3.2)) can be established along lines sim-
ilar to the proof of Corollary 2.3.20. O

2.3.4 KCF, elementary divisors and minimal indices

An analysis of the matrix pencils sEp — Ap and sEg — Ag in (215),
invoking Lemma 2.3.14 and Corollary 2.3.15, together with Corolla-
ry [2.2.19 allows now to obtain the KCF' as a corollary.
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Corollary 2.3.21 (Kronecker canonical form).

For every matriz pencil sE — A € K[s]™*" there exist transformation
matrices S € Gl,,(C) and T € G1,,(C) such that S(sEE—A)T € Cls|™*"
is in KCF (2.1.0).

The numbers p;, 0;, £; and 7; in Definition 2.1.7 are usually called
(degrees of) elementary divisors and minimal indices and play an im-
portant role in the analysis of matrix pencils, see e.g. [100,166,167,175].
More precisely, p1,...,pp are the degrees of the finite elementary di-
visors, o1, ...,0. are the degrees of the infinite elementary divisors,
£1,...,E, are the columns minimal indices and 7y, ...,n; are the row
minimal indices. The minimal indices completely determine (under the
standing assumption that 0 <&y < ... <g,and 0 <n; < ... <1y) the
singular part of the KCF. The following result shows that the minimal
indices can be determined via the Wong sequences. Another method
for determining the minimal indices via the control theoretic version
of the Wong sequences can be found in [167, Prop. 2.2], however the
minimal indices there correspond to a feedback canonical form.

Theorem 2.3.22 (Minimal indices).
Let sE — A € K[s]™", consider the Wong sequences (2.2.3) and the
notation from Corollary[2.3.21) so that S(sE — A)T is in KCF (2.1.6]).

Let K=V*"nW* W, = (EV,_1)*, i =1,2,..., and K= (AW*)+n
(EV*)L. Then

a=dim(W, NK), d=dmW NK)
and with, fort=0,1,2,...,
Ai = dim(WHg M IC) - dim(WiH N IC),

Ai = dim(Wis N K) — dim(Wis, 1K),
1t holds that

81 == « o e == ga,fAO == 0’ 8&*Ai71+1 == o . == ECL*AZ == i, Z. == 17 27 s ey
and
m=--=N 3, =0 My x 1= -=Ngx =% t=12,....

Furthermore, the minimal indices are invariant under matriz pencil
equivalence. In particular, the KCF is unique.
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Proof: First consider two equivalent matrix pencils sE—A and sE'— A’
and the relationship of the corresponding Wong sequences (2.3.17]).
From this it follows that the subspace dimension used for the calcula-
tions of a, d, A; and A;, 1 =0,1,2, ..., are invariant under equivalence
transformations. Hence it suffices to show the claim when the matrix
pair is already in KCF (21.6)). In particular, uniqueness of the KCF
then also follows from this invariance.

Note that the Wong sequences of a matrix pencil in IQKF (2.1.3)
fulfill

I 0 0 I 0 0
Vi= 0| Ve |I| VEs 0| V¢, wi=|0| WP [I| Wia [0 WE,
0 0 I 0 0 I

where VI WE VE WE VZQ , WZQ , © € Ny, are the Wong sequences
corresponding to the matrix pencils sEEp— Ap, sEr—Apr and sEg— Ag.
Furthermore, due to Corollary2.3.20/ and the uniqueness result therein,

it follows that
I 00

VMW =im [0 0 0
000

Altogether it is therefore sufficient to show the claim for the singular
block sEp — Ap with its Wong sequences V' and WY'; the result for
the singular block sEg — Ag follows by considering the (conjugate)
transpose and invoking Lemma 238, Since K := V" n W = R™
we have WP N KP = W and the claim simplifies again.

The remaining proof is quite simple but the notation is rather cum-
bersome, therefore we accompany the proof with an illustrative exam-
ple:

7701 7710
SEP—APS[ 0101()0]—[ 101000]. (2.3.14)
0010 0100
0001 0010
In this example a = 5, 1 = €5 = 0 (indicated by the bars in (2.3.14))),
g3 = ¢4 = 1 and €5 = 3. Denote by k1, ko, ..., Kk, the position where a

new P.(s) block begins in sEp — Ap, for the example this is k1 = 1,
ko = 2, k3 = 3, kg = D, k5 = 7. By definition

P : . P
W) =ker Ep = imleg,, €y, .., €4,] = iIm W7,



76 2 Decomposition of matrix pencils

where e, denotes the /-th unit vector. This shows a = dimW{ =
dim (Wl N ]C)

Let v;, i =0,1,2,...,mp be the number of P.(s)-blocks of size i in
sEp — Ap, for our example (2.3.14)) this means vy = 2, 11 = 2, v, =0,
v3=1,v,=0, 5 =0. Then

P _ [
APWl = 0, ceey O,?l, ceey 6V11, €415 €435 - - - 61/1+2(1/2—1)7 ceey

~"”

Yo 41 Vo
€V1—|—2V2—|—...+(mp—1)1/mP_1+17 ) €V1—|—21/2+...—|—(mp—1)ump_1—|—mp(ymp—1)]-
N -~ J/

Vmp

For (2.3.14) this reads as
wr i

Denote by /; the smallest index such that eg, > 1, if it exists, 8; = a+1
otherwise (for our example, 51 = 3). It then follows that

Wy = Ep ' (ApW)

—WEP

=W, @imleg, 11, €y 1415+ - -5 Cryptl]

= lm[eli17 S €I<L51717 eligla eliglJrla €I<L51+17 eli51+1+17 cooy Crgs eliaJrl]
= im WY

For the example (2.3.14) this is
Wi =W @ imle | = im] ]
2 — ' 4, €6, €8] = 111|€1, €2, €3, €4, €5, €6, €7, €8].

Since Ag = dim WS —dimW{ =a— (81— 1) ande; = ... =¢5,1 =0
we have shown that e; = ... =¢,_4, = 0.

With f; being the smallest index such that e, > i (or ; = a+1if it
does not exist) and with an analogue argument as above we inductively
conclude that

Wﬁl =W M€y, 1is Crppytis- s Crgtils 1= 2,3,...
In the example we obtain fy = 3 =5 and 5, = 5 = ... =6 and
WY = W§ @ imley),
WE = WE @ im[ey],
wE=wkP, wrf=wr ...
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Hence A; 1 = dimW; ;1 — dimW; = a — (§; — 1) and by induction
A; = a—(fiy1 —1). By definition, 5, , = ... = 3,1 = ¢ and therefore
Ea—Njy = - = Ea—(Aj—1) = 1. []

Note that A; 1 = A; or ﬁi_l = 32 is possible for some ¢. In that
case there are no minimal indices of value ¢ because the corresponding
index range is empty. Furthermore, once A; = 0 or A> = 0 for some
index i or i then Ajy; = 0 and ﬁgﬁ = 0 for all 7 > 0 and 3 > 0. In
particular, there are no minimal indices with values larger than ¢ and
/z'\, respectively.

The proof of Theorem uses the KCF and therefore, in particu-
lar it uses Lemma[2.3.14] and Corollary which provide an explicit
method to obtain the KCF for the full rank matrix pencils sEp — Ap
and sEg — Ag in the QKF (2.1.5). However, if one is only interested
in the singular part of the KCF (without the necessary transforma-
tion), Theorem shows that knowledge of the Wong sequences is
already sufficient; there is no need to carry out the tedious calculations
of Lemma 2.3.14 and Corollary 2.3.15]

In the following we show that the index (of the nilpotent part) of the
matrix pencil and the degrees of the infinite elementary divisors may
be obtained from the Wong sequences as well.

Proposition 2.3.23 (Index and infinite elementary divisors).
Consider the Wong sequences V; and W; and the notation from Theo-
rem [2.31 and the form (21.4). Let

v:=min{ e Ny | V' "+ W, =V"+ W, }.

Ifv > 1, then v is the index of nilpotency of AN En, i.e., (Ay En)” =0
and (AV'EN)""1 #0. Ifv =0, then ny = 0, i.e., the pencil sExy — Ay
is absent in the form (2.1.5).

Furthermore, if v > 1, let

A; == dim(V* + Wip1) — dim(V* + W) >0, i=0,1,2,... .

Then A;1 > A;, @ = 1,2,...,v and, for ¢ = Ay, let the numbers
01,09, ...,0. € Ny be given by (where in case of A;_1 = /\; the respec-
tive index range is empty)

O’C*Aifl‘i’l:"‘:O—C*Ai:Z’? i:1’2’...’lj.

Then (Ey, Ax) = (N, I) where N = diag (Ny,, No,, ..., Ny.).
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Proof: Asin the proof of Theorem 2.3.22 we may assume, without loss
of generality, that sF — A is in KCF (2.1.6). Decomposing the Wong
sequences into the four parts corresponding to each type of blocks in

the QKF ([2.15), that is
Vi= VI x V] < VN VR W= WE < W] x WY x we,

and supposing that sEp— Ap, sE;—Ay=sl—J, sEy—Any =sN —1
and sEg — Ag are in KCF, we find that:

(i) VP = AH(im Ep) = AL'K? = K = Vi>0: V' =K"".
(i) V/ = J K" =K% = Vi>0: V/ =K.
(iii) VYV =im N and VN, = NV = Vi>0: V¥ =im N'".

(iv) For the derivation of VZ-Q , we assume for a moment that sEg— Ag
consists only of one block, that is sEg — Ag = Q,(s) for some

n € Ny. Then
no. [T\ _ (0
wewe (5)-() )

={zxeK™% |z;=0},

Ve = Aél(imEQ) = { r e K"

and, iteratively, VZ-Q ={zeK™% |zy=...=2;,=0}. For a
higher number of blocks the calculation is analogous, but what
matters is that there exists some j € Ny such that VQ {0}.

The above yields that
V' =K" x K" x {0}"~ x {0}".
Now observe that:
(i) WY =ker N and WY, = N""WN — Vi>0: W) =ker N".
(i) W2 =ker Eg = {0} = Vi>0: WY = {0},
The assertion of the proposition is then immediate from

VW, = K™ x K" x ker N' x {0}"2, i>0. O
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Remark 2.3.24 (Wong sequences determine infinite and singular
structure).

From Proposition and Theorem we see that the degrees
of the infinite elementary divisors and the row and column minimal
indices corresponding to a matrix pencil sE — A € K[s]™*" are fully
determined by the Wong sequences corresponding to sE — A. It can
also be seen from the representation of the Wong sequences for a ma-
trix pencil in KCF that the degrees of the finite elementary divisors
cannot be deduced from the Wong sequences. However, they can be

derived from a modification of the second Wong sequence (similar to
Definition 2Z.2.TH) as shown in the following.

Proposition 2.3.25 (Finite elementary divisors).

Consider the Wong sequences V; and W; and the notation from Theo-

rem [2.3.1 and the form (Z1.4). Consider, for A € C, the sequence
Wy = {0}, W), :=(A—-AE) ' (EW}) CK" (2.3.15)

7

Then we have, for all A € C, the characterization
A& spec(sE;—Aj) <= W} C W (2.3.16)

Consider now the notation from Corollary [2.3.21) so that S(sE — A)T
is in KCF RI8) and reorder J)'(s), ..., Jy(s) as T (s), -,
Tpa(8)s Tp(8)s - T2, () s Tt () Tt (5) with pry <

oSy Jorallj=1,... k and oy, ..., ap pairwise distinct, where
jp);fj(s) =(s—=X)[ =N, €Cnirlils], j=1... k i=1,...,b;.
Let
Al = dim(WHAW ) —dimOW W), G=1,....k i=0,1,2,....
Then A = b, A > A and
Py 11 = = Po_nd =4, J=1,...k, 1=1,2,3,....

3

Proof: Similar to the proof of Proposition 2.3.23] we may consider
sE — A in KCF. Then

W =K"? x {0} x K"¥ x {0}.
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The proof now follows from the observation that, for all A € C and
1 € Ny,

W+ Wr =K x | X (ker 72 ()" | x K™ x {0}

and ker 7, (A) = {0} for A # ;. O

Remark 2.3.26 (Jordan canonical form).

In case of a pencil sI — A, the following simplifications can be made
in Proposition Z3.25% W* = {0}, and hence W? = ker(A — M)
Then (2.3.16) becomes the classical eigenvalue definition

A€ o(A) < ker(A— \I) # {0},
Furthermore,
A = dimker(A — )\, 1) — dimker(A — M\ 1),

and hence we obviously obtain the Jordan canonical form of A, that is
the sizes and numbers of Jordan blocks, from Proposition 2.3.25.

Remark 2.3.27 (Determination of the KCF).

The results presented in this subsection show that the KCF of a pencil
sE — A (without the corresponding transformation matrices) is com-
pletely determined by the Wong sequences:

(i) The row and column minimal indices 7; and ¢; are given by The-
orem [2.3.22] which directly give the KCF of the singular part of
the matrix pencil.

(ii) The degrees o; of the infinite elementary divisors are given by
Proposition 2.3.23 yielding the KCF' of the matrix pencil sEy —
Ap.

(iii) Finally, the finite eigenvalues can be determined by deriving the
roots of det(AE; — Ay) or using (2.3.16), and the degrees p; of
the finite elementary divisors (corresponding to the above eigen-
values) are given by Proposition 2.3.28. This yields the Jordan
canonical form of Ele J completing the KCF.
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2.4 Solution theory

In this section we study the DAE
LEx(t) = Ax(t) + f(t) (2.4.1)

corresponding to the matrix pencil sE — A € R[s]"*". Note that we
restrict ourselves here to the field K = R, because 1) the vast majority
of DAEs arising from modeling physical phenomena are not complex-
valued, 2) all the results for K = R carry over to K = C without
modification (the converse is not true in general), 3) the case K = Q is
rather artificial when considering solutions of the DAE (2Z4.7]), because
then we had to consider functions f: R — Q or even f: Q — Q.

In Subsection 2.4.1] we show that a complete characterization of the
solutions of the DAE (2.4.1]) can be given in terms of the QKF, hence
only using the Wong sequences. This result is based on using a unimod-
ular extension of the underdetermined (overdetermined) part of sF — A
and the inverse of it. While this is a simple and general characteriza-
tion, the drawback of this approach is that, due to non-uniqueness of
the extension and hence the unknown degree of the inverse, we have to
require that all functions involved are infinitely times (weakly) differ-
entiable. To resolve this problem we use the KCF in Subsection
and derive a characterization with minimal smoothness requirements.

The results of Subsection 2.4.T] are partly contained in a joint work
with STEPHAN TRENN [40].

2.4.1 Solutions in terms of QKF

In this subsection we will show (see Theorem and Remark [2.4.9))
that the Wong sequences are sufficient to completely characterize the
solution behavior of the DAE (2.4.])) including the characterization of
consistent initial values as well as constraints on the inhomogeneity f.
Although (versions of) the Wong sequences appear frequently in the
literature (see Section 2.5](1)), it seems that their relevance for a com-
plete solution theory of DAEs associated to a singular matrix pencil
has been overlooked and the present characterization is novel.

We first have to decide in which (function) space we consider the
DAE (2.4.1). We consider the space L] ., because we like to allow for
step functions as inhomogeneities and, in the later chapters, as inputs of
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DAE control systems. However, we require the solution x € £} (R;R")
to be smooth in the sense that Fx € Wﬁ)(} (R; R™). This leads to cer-
tain smoothness requirements on the inhomogeneity and excludes the
possibility of derivatives of step functions to appear in the solution,
which would require distributional solutions. A distributional solu-
tion setup (from a control theoretic point of view) has been considered
in [T01L[188,200] for instance, see also [77]. A typical argumentation in
these works is that inconsistent initial values cause distributional so-
lutions in a way that the state trajectory is composed of a continuous
function and a linear combination of Dirac’s delta impulse and some of
its derivatives. However, some frequency domain considerations in [182]
refute this approach (see [229] for an overview on inconsistent initializa-
tion). This justifies that we do only consider integrable solutions. For
a mathematically rigorous approach to distributional solution theory of
linear DAEs we refer to [227,228] by TRENN, see also Section 2.5](iii)|

We have motivated the following definition.

Definition 2.4.1 (Solutions of DAEs).
Let sE — A € R[s]™", ¢, € R, 2 € R" and f € L] (R;R™). Then

z € L1 (R;R") is called a solution of the initial value problem (2.4.7]),
2(ty) = 2°, if, and only if, Ex € WL (R;R™), 2(0) = 2°, and (ZA]T) is
satisfied for almost all ¢t € R.

x is called a solution of the DAE (2.4.1) if, and only if, there exist ¢y €
R, 2° € R" such that z is a solution of the initial value problem (2.4.1),
x(ty) = 2°.

If f € C™®(R;R™), then the initial value 2° is called consistent at i,
for (24.1) if, and only if, the initial value problem (241, z(to) = °,
has at least one solution x € C*(R; R").

Note that the existence of a solution of (24.0) may automatically
require a higher (weak) differentiability of (components of) the inho-
mogeneity f. This is also reflected in the definition of consistent initial
values: since solutions are in general only unique almost everywhere,
more smoothness of f and the solution z is required here.

Before stating our main results concerning the solution theory of the
DAE (2.4.7]), we need a preliminary result about polynomial matrices.
A (square) polynomial matrix U(s) € K[s]"*" is called unimodular if,
and only if, it is invertible over the ring K[s]"*", i.e., there exists V' (s) €

K[s]"*" such that U(s)V(s) = I. We will say that P(s) € K[s]™*" can
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be extended to a unimodular matrix if, and only if, in the case m < n,

there exists Q(s) € K[s]("™)>" such that [gg%] is unimodular, in the

case m > n, there exists Q(s) € K[s]™*(m~™ such that [P(s), Q(s)] is
unimodular and, in the case m = n, P(s) itself is unimodular.

Lemma 2.4.2 (Unimodular extension).

A matriz P(s) € K[s]™*" can be extended to a unimodular matriz if,
and only if, tke P(\) = min{m, n} for all A € C.

Proof: Necessity is clear, hence it remains to show that under the full
rank assumption a unimodular extension is possible. Note that K[s] is
a principal ideal domain, hence we can consider the Smith form [222]
of P(s) given by

P = vts) [ ] v

where U(s),V(s) are unimodular matrices and X(s) =

diag (o1(s),...,0.(s)), r € Ny, with nonzero diagonal entries. Note
that ke P(\) = rke¢ X(A) for all A € C, hence the full rank condi-
tion implies r = min{m, n} and oy(s), ..., 0.(s) are constant (nonzero)

polynomials. For m = n this already shows the claim. For m > n, i.e.,
P(s) =U(s) [E"O(SW V (s), the sought unimodular extension is given by

[P(s),Q(s)] = U(s) F"O(S> ‘ ﬂ [v(()s) ?]
and, for m < n,

G- P

We are now in a position to derive unimodular matrices which con-
stitute a right (left) inverse and kernel of a given matrix pencil.

Lemma 2.4.3 (Existence of unimodular inverse).

Consider a matriz pencil sSE—A € K[s]"™*" withm # n andtk \E—A =
min{m,n} for all A € C. Then there exist polynomial matrices M (s) €
K[s]™*™ and K(s) € K[s|"*™, n/,m’' € Ny, such that, if m < n,
[M(s), K(s)] is unimodular and

(sE— A)[M(s), K(s)] = [Lm, 0],
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or, if m > n, Hg(s)} 1s unimodular and

Koler-0=5]

Proof: Let Q(s) be any unimodular extension of sF — A according

—1
to Lemma .42 If m < n, choose [M(s), K(s)] = [Sg(_s)A] and if
m > n, let {%8” = [sE — A,Q(s)] L. O

In order to prove a complete characterization of the solutions
of (2.4.1) we need the following lemmas, which characterize the so-
lutions of DAEs in the case of full rank pencils. Note that we have to
assume a certain differentiability of the inhomogeneity f and the solu-
tion x for the characterization, which is due to the unknown degree of
the unimodular right (left) inverse and kernel. Smoothness issues are
investigated in more detail in Subsection 2.4.2]

Lemma 2.4.4 (Full row rank pencils).

Let sEE — A € R[s]™" such that m < n and tkc(AE — A) = m
for all A € CU {o0}. According to Lemma [2.7.3 choose M(s) €
R[s]™™ and K(s) € R[s]"*" ™ such that (sE — A)[M(s), K(s)] =
[1,0] and [M( ), K(s)] is unimodular. Then, for all inhomogeneities
f e W R;R™), = € Wﬁl(R R™) is a solution of ([2.4.1)) if, and
only if, there exists u € W, (R, R"™™) such that

v = M) () + K(§)(u).

Furthermore, if f € C*°(R;R™), then, for any ty € R, all initial values
2V € R" are consistent at to for (24.T).

Proof: Step 1: We show that = M(4)(f) + K(£)(u) is a solution
of (ZAT) for any u € W' (R; R*™). This is clear since

(FE—A) (MG + K(Hw)=f+0=f

and we may define ¢y := 0 and 2° := z(0).
Step 2: We show that any solution z of (2.4.1)) Can be represented as

x
x of (
above. To this end let u := [0, I][M($), K($)] 'z € WO (R; R*™),

loc
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which is well-defined due to the unimodularity of [M(s), K(s)]. Then

FE(SE - A= (LB - A)ML), K(H)[M(E), K(S)
LALLM (E), K($)] e,

and therefore, invoking also continuity of all involved functions, it fol-
lows that

M)+ K (§)u = [M(5), K(§)]

Step 3: Let f € C*(R;R™). We show that every initial value is
consistent. Write K(s) = Ko+ Kis+ ...+ Kps”, p € Ny, and let K be
the singular chain subspace of s — A as in Corollary 2.3.111

Step 3a: We show im[Ky, K1, ..., K,] = K = R". Remark and
Lemma yields R" = V*NW* = K. From (sE — A)K(s) =0 it
follows that

0= AK,, EKy= AK,,..., EK, , = AK,, EK, =0,

hence the i-th column vectors of Ky, K1,..., Ky, i =1,...,n—m, form
a singular chain. This shows im[Ky, K1, ..., K,] C K.
For showing the converse inclusion, we first prove im K, = ker A. From
AKy = (\E — A)K()\)|,_, = 0 it follows that im K C ker A. By uni-
modularity of [M(s), K(s)] it follows that K(0) = Ky must have full
rank, i.e. dimim Ky = n — m. Full rank of (sE — A) for all s € C also
implies full rank of A, hence dimker A = n — m and im K, = ker A is
shown.
Let (xg,z1,...,2;), | € Ny, be a singular chain. Then Azy = 0, i.e.
x9 € ker A = im K. Proceeding inductively, assume xg, z1,...,x; €
im[Ky, Ky, ..., K], for some ¢ € Ny with 0 < ¢ < [. For nota-
tional convenience set K; = 0 for all j > p. From Axz;;; = Ex; €
im[EKo, EKl, ceey EKZ] = 1m[AK1, AKQ, ceey AKi—i—l] it follows that
Tiy1 € ker A+1m[K1, Ko, ..., Ki+1] = im[K(), Ky, ..., KZ‘+1]. This shows
that each singular chain is contained in im[Ky, K7, ..., K.

Step 3b: We show existence of a solution x € C*(R;R") such that
z(tg) = 2°. By Step 3a there exist ug, uy, . .., u, € R"™ such that

Kouo + Kiui + ... + Kpu, = 27 — M(L)(f)(to). (2.4.2)
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Let

(t — t0)2u2 - (t — to)?

5 . o
Then we have that v € C*°(R; R"™™) and

u(t) == uo+ (t — to)us +

K (L) (w)(to) = Koo + Kyuy + ... + Kyup "= 20 — M(L)(£)(to),

(2.4.3)
)(u) € C*(R;R")

[=¥

which implies that the solution = = M ($)(f) + K(
satisfies

[oN

t

2(t) = M(8)(F)(to) + K () (u)(to) "= 2. 0

Remark 2.4.5 (Full row rank and eigenvalue co).

A careful analysis of the proof of Lemma 2.4.4 reveals that for the
solution formula the full row rank of A\E — A for A = 0o is not necessary.
The latter is only necessary to show that all initial value problems have
a solution.

Lemma 2.4.6 (Full column rank pencils).
Let sE — A € R[s]"™*" such that m > n and tkc(AE — A) = n for
all A € CU {o0}. According to Lemma [2.4.5 choose M(s) € R[s]™*™

and K(s) € R[s](m*mxm such that Hg((j))} (sE—A) =[f] and {Afg((j”

is unimodular. Then, for all f € W (R;R™), © € W' (R;R") is a
solution of (24.1) if, and only if,

z=M(g)(f) and K(g)(f)=0.

Furthermore, every component or linear combination of f is restricted

in some way, more precisely K(s)F has no zero column for any invert-
ible FF € R™*™,

Proof: The characterization of the solution follows from the equiva-
lence

Q.
~

=[0]
and continuity of the involved functions. To show that K (s)F does
not have any zero column, write K(s) = Ky + Kis + ... + K,s.
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Since (sET — AT)K(s)" = 0 it follows with the same arguments as
in Step 3a of Lemma 244 that im[K, , K, .. .,KpT] = R™. Hence,
ker[Ky,K,...,K,]" = {0} which shows that the only v € R™ with
Kiv=0foralli=1,...,pis v =0. This shows that K(s)F does not
have a zero column for any invertible £ € R"™*™. []

Remark 2.4.7 (Full column rank and eigenvalue co).

Analogously, as pointed out in Remark 2.4.5], the condition that A\E'— A
must have full column rank for A = oo is not needed to characterize
the solution. It is only needed to show that the inhomogeneity is ‘com-
pletely’ restricted.

The following theorem gives a complete characterization of the solu-
tion behavior of the DAE (2.4.1]) just based on the QKF (2.1.5) without
a knowledge of a more detailed structure (e.g., some staircase form or
the KCF of some of the blocks).

Theorem 2.4.8 (Complete characterization of solutions in terms of
QKF).
Let sE— A € R[s]™ "™ and use the notation from Theorem[2.3.3 so that
S(sE — AT is in QKF (ZL5). Let f € WX'R;R™) and
(f;,f},f;,fg)T .= Sf, where the splitting corresponds to the block
sizes in (2.1.0). According to Lemmal2.4.3 choose unimodular matrices

n m np—m Mq(s n mg—n m
(Mp(s), Kp(s)] € Rs|nwxmr+np=mr) [KS((S))} € R]s](mat(me=—ng))xmaq
such that

Mg(s I

(SEP—AP)[MP(S), KP(S)] = [I,O] and [KSES))] (SEQ—AQ) = [0] .
Then there exists a solution x € W' (R;R") of the DAE (ZA1) if,
and only if,

KQ(di)(fQ) = 0. (2.4.4)
If f € C®R;R™) an ( ) holds, then an initial value
i T(:COPT,ZCgT,ﬂTS)VT, OQ > is consistent at ty € R for (2.4.1) if,
and only if,

v = (M (di)( Q) (to)| and

(2.4.5)

20
|
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Pyl
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=

&

=
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If 244) and 2435) hold, then x = T(xpT,:CJT,:UNT,:cQT)T

e W (R; R™) is a solution of the initial value problem (ZAT), x(ty) =
2°, if, and only if, we have

zp = Mp($)(fr) + Kp($)(um),
vy = B At 4 [ B £ (s) ds
oy = =S (AVEN) (S (fx),

zg = Mq($5)(fq)-

where ug € Wi Y(R; R""~™P) is such that

(Kp(§)(ua)) (to) = 25 — (Mp(§)(fr)) (to)- (2.4.7)

Proof: The first statement of the theorem about existence of solutions
of (24.1) follows from Lemma 2.4.6. In order to prove the second
statement about consistent initial values let f € C*°(R; R™) and observe
that:

Step 1: Assume that 2 is consistent at ¢, for (Z41). Then there
exists a solution z € C*®(R;R") of [Z4I), x(ty) = z°. Clearly, by
Lemma 246, ¥, = z¢(to) = (Mq($)(fq)) (to). For the second condi-
tion we calculate

(2.4.6)

(AN En)zn(to) — f(to)
S(AVEN) (5 (AN En)zn(to) — fn(to)) — fa(to)

- (5 wvmreron)

k=0

oy = an(ty) =

Step 2: Assume that (2.4.5) holds true. We show that there exists
a solution x € C*(R; R") of (Z.41), z(ty) = 2°. Clearly z as in (2.4.0)
is a solution of (2.4.1), where existence of u, € C*(R;R"™ ") is
guaranteed by Lemma 24,4, and the initial value conditions in (2.4.5)
are satisfied.

The last statement of the theorem about the representation of so-
lutions of initial value problems follows from the above considerations
and the fact that due to Lemma [2.4.4] it is always possible to choose
Uyo, € Wi Y(R; R"*~™*) such that (Z47) is satisfied. O

loc
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Remark 2.4.9 (Characterization in terms of QKTF).

A similar statement as in Theorem [2.4.§is also possible if we only con-
sider the QKTF (2.1.4). The corresponding conditions for the Q-part
remain the same, in the condition for the N-part the inhomogeneity
fn is replaced by fy — (%ENQ — Ang)(zg), in the J-part the inhomo-
geneity f; is replaced by f; — (%EJN —Ayn)(xzN) — (%EJQ —Ajo)(xg)
and in the P-part the inhomogeneity fp is replaced by fp — (%Ep J—
Aps)(zg) = (Epng — Apn)(an) — (Epgg; — Arg)(zq)-

Remark 2.4.10 (Solutions on (finite) time intervals).

The solution of a DAE (2.4.1) on some time interval I C R can be
defined in a straightforward manner (compare Definition 2.4.T]). From
Theorem (2.4.8) we can infer that any solution z on some finite time
interval I C R can be extended to a solution on the whole real axis
provided the inhomogeneity f is defined on R.

2.4.2 Solutions in terms of KCF

In this subsection we aim to derive a characterization of solutions
of (241 without any further smoothness requirements on the solu-
tion using the KCF. However, we cannot use the KCF of the whole
pencil; we use the QKF and transform all parts except for the ODE
part into KCF. This can be achieved by combining Theorem [2.3.3]
Lemma 2.3.14] Corollary and the Jordan canonical form of a
nilpotent matrix and leads to the following result.

Corollary 2.4.11.
For any sk — A € R[s]|"™*" there exist S € GL,,(R) and T € GI1,(R)
such that, using the notation from Definition [2.1.7,

S(sE — A)T = diag (sl — J,P-,(s), ..., Pe,(5), No (s),
G NG(8), Qi (), Qu(s)), (2.4.8)

where k € Ny and J € RF¥F,

This leads to the separate consideration of the DAEs corresponding
to each type of blocks:
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(1)

(i)

The ODE block sI — J corresponds to the ODE Sz (t) = Jz(t) +
f(t) whose solution satisfies

t
x(t) = e’ n (1)) + / /D f(r)dr, teR.
t

0

In particular, solvability is guaranteed by f € L} (R;R™). The
initial value z(¢y) € R™ can be chosen arbitrarily; the prescription
of f € L (R;R™) and x(ty) € R" guarantees uniqueness of the

solution.

Solutions of the DAE corresponding to a block N, (s) = sN, — I,
namely &N,z (t) = z(t) + f(t), can be calculated as done in the
proof of Theorem 2.4.8:

a.e. ( a.e. d
v= §GNow — = GNo (§Now = f) = f
o—1
a.e. , 2 /d d a.e. a.e. d k
= (ENU) (&Nax — f) — ENUf — f = ... = _Z(ENU) f
k=0

(2.4.9)

Here, only the property of x being a solution of (2.4.1]) (and hence
N,z € W2H(R;R”)) and no further smoothness is used. However,
the solution requires a certain smoothness of the inhomogeneity,

expressed by

[\)

Q

N, (SN,)Ff € Wal(R;RY). (2.4.10)
0

=~
|

In fact, we can prove that for f € £] (R;R%) there exists a so-

loc

lution = € L] (R;R?) of SN,z(t) = z(t) + f(¢) if, and only if,
condition (2.4.10) holds: The ‘="-part follows from pre-multiply-
ing (Z49) with N, and the fact that N,z € W2 (R;R”). The
‘’-part follows by defining x := — Z;é(%]\fg)k f and observ-
ing that by (2.4.10) = is indeed well-defined and satisfies = €
Ll (R;R%) and N,z € WE(R;R?), thus x is a solution of
LN,x(t) = x(t) + f(1).

Note that, similar to Theorem 2.4.8, for f € C>*(R;R7) an initial
value 2 € R? is consistent at ty € R for SN,z (t) = z(t) + f(t)
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(iii)

if, and only if,

W= - (Z(%Na)’“(f)> (t).

k=0

However, solutions to initial value problems may even exist for
inconsistent initial values, see Example 2.4.12|

An underdetermined block P.(s) = sL..; — K. corresponds to
a DAE %LHlx = K. 1z + f. Using the structure of L., and
K., and

L2

Let1

we may rewrite this equation as

((ft:c (t) = Nox_(t) + exx1(t) + f(¢)

and e; is the first unit vector. Hence, a solution exists for all f €
Ll (R;R?) and all x; € L] (R;R) as well as z2(ty), . . ., zey1(to)-
This system is therefore underdetermined in the sense that one
component as well as all initial values can be freely chosen. Hence
any existing solution for fixed inhomogeneity f and fixed initial
value z(tp) is far from being unique.

An overdetermined block Q,(s) = sL,,; — K, corresponds to

a DAE 4 Lnﬂw = Kon + f. Using the structure of LnJr1 and
K, T and denoting
T
)

we obtain the equivalent equation

ANy (t) = 24 (8) + f(1).

Hence we obtain z, = —>"7_ (dN 1)*f, which gives

n
:e [1777 0 Z 77+1
k=0
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together with the consistency condition on the inhomogeneity
(which is a special case of (Z.4.4)):

epit O (F )" f 0. (2.4.11)

The smoothness condition

N77+1( 77+1) f eW ( Rn+1)
0

i

is therefore not enough to guarantee existence of a solution; the
additional constraint formed by (2.4.11) has to be satisfied, too.
Furthermore, as in (ii), consistency of the initial value 2° at tg is
restricted by the inhomogeneity f.

Example 2.4.12 (Inconsistent initial values).
Consider the simple DAE

0=a(t) + f(1) (2.4.12)
for f € C*(R; R). Clearly, 2° € R is consistent at ty € R for (m
if, and only if, 2° = —f(ty). However, the solution of (Z412) is

only unique almost everywhere since any y € £} _(R;R) which satisfies

y(t) = —f(t) for almost all ¢t € R is a solution of (2Z4.12). Therefore,
any initial value problem Z.4.12), x(ty) = z°, with arbitrary 2° € R
has a solution, but only 2° = — f(;) is consistent.

Summarizing the above considerations we obtain the following the-
orem which characterizes existence of solutions of a DAE (2.4.1]) by
smoothness and consistency conditions on the inhomogeneity. The
smoothness conditions reflect the limits of the solution setup using
integrable functions only: if any component of the inhomogeneity does
not obey these conditions this directly leads to Dirac impulses in the
solution and hence the requirement for a distributional solution setup,
see also Section 2.5](iii)] We omit the characterization of consistent
initial values; this can be concluded from (i)—(iv) above.

Theorem 2.4.13 (Characterization of solutions of the DAE in terms
of KCF).
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Let sE — A € R[s]|™" and use the notation from Corollary [2.7.11] so
that (Z.48) holds. Let f € L (R;R™) and, according to the block
structure of (2.4.8),

Iy Ll T T TN\ T
(f‘]’fp’]‘"'"fP’G”va]-""7fN,C7fQ,17"'7fQ,d) = Sf

Then there exists a solution x € L (R;R") of (ZZT) if, and only if,
the smoothness conditions

O'i—2
Vi=1,...,c: > Np(IN, ) fn; € Wil(R;R%) and
k=0

ni—1
Vi=1,....d: > Nys1($N,41)foi € WELR; R+
k=0

loc

(2.4.13)
and the consistency condition

i

k=0

are satisfied.

Note that the smoothness conditions (2.4.13) in Theorem 2.4.13] im-
plicitly require a higher (weak) differentiability of certain components

of f so that (2.4.13) is satisfied.

2.5 Notes and References

(i) The Wong sequences can be traced back to DIEUDONNE [87],
however his focus is only on the first of the two Wong sequences.
BERNHARD [42] and ARMENTANO [7] used the Wong sequences
to carry out a geometric analysis of matrix pencils. In [I85] the
first Wong sequence is introduced as a ‘fundamental geometric
tool in the characterization of the subspace of consistent initial
conditions’ of a regular DAE. Both Wong sequences are intro-
duced in [I84] where the authors obtain a quasi-Kronecker stair-
case form; however, they did not consider both Wong sequences
in combination so that the important role of the spaces V* N W*,
V4 W EVE N AW*, EV* + AW* (see Definition 22271 Fig-
ure 2.1l and Theorem [23.1]) is not highlighted. They also appear
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(iii)

in [3/4,151.233]. In control theory, modified versions of the Wong
sequences (where im B is added to EV; and AW, resp.) have
been studied extensively for not necessarily regular DAEs, see
e.g. [3,11],13], 14,92, 159, 167,188,200] and they have been found
to be an appropriate tool to construct invariant subspaces, the
reachable space and provide a Kalman decomposition, to name
but a few features.

The notion of consistent initial values as in Definition 2.4.1]is most
important for DAEs and therefore as old as the theory of DAEs
itself, see e.g. [I00]. The space of consistent initial values is often
used and sometimes called viability kernel [45], see also [9,10].

Since solutions of a DAE (2.4.1]) might involve derivatives of the
inhomogeneities, jumps in the inhomogeneity might lead to non-
existence of solutions due to a lack of differentiability. This is
characterized by the smoothness conditions in Theorem [2.4.13|
However, this is not a ‘structural non-existence’ since every
smooth approximation of the jump could lead to well defined
solutions. Therefore, one might extend the solution space by
considering distributions (or generalized functions) as formally
introduced by SCHWARTZ [218]. The advantage of this larger so-
lution space is that each distribution is ‘smooth’, in particular
the unit step function (Heaviside function) has a derivative: the
Dirac impulse. Unfortunately, the whole space of distributions
is too large, for example it is in general not possible to speak of
an initial value, because evaluation of a distribution at a specific
time is not defined. To overcome this obstacle one might con-
sider the smaller space of piecewise-smooth distributions Dpyee
as introduced in [227,228]. For piecewise-smooth distributions a
left- and right-sided evaluation is possible, i.e., for D € Dyc~ the
values D(t—) € R and D(t+) € R are well defined for all ¢ € R.

Distributional solutions for time-invariant DAEs have already
been considered by CoBB [75] and GEERTS [101,[102] and for
time-varying DAEs by RABIER and RHEINBOLDT [202] and
KUNKEL and MEHRMANN [152].
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In this chapter we consider linear differential-algebraic control systems
of the form

LEx(t) = Az(t) + Bu(t),

with E, A € R™*" B € R>™™: the set of these systems is denoted by
Yinm, and we write [E, A, B] € ¥;,,,. We do not assume that the
pencil sE — A € R[s]™*" is regular.

The function u : R — R™ is called input; z : R — R" is called
(generalized) state. Note that, strictly speaking, x(t) is in general not
a state in the sense that the free system (i.e., u = 0) satisfies a semi-
group property [145, Sec. 2.2]. We will, however, speak of the state x(t)
for sake of brevity, especially since x(t) contains the full information
about the system at time ¢. Furthermore, one might argue that (espe-
cially in the behavioral setting) it is not correct to call u an ‘input’,
because due to the implicit nature of (B.1.1]) it may be that actually
some components of u are uniquely determined and some components
of x are free, and only the free variables should be called inputs in
the behavioral setting. However, the controllability concepts given in
Definition [B.1.5 explicitly distinguish between x and v and not between
free and determined variables. We feel that, in some cases, it might
still be the choice of the designer to assign the input variables, that is
u, and if some of these are determined, then the input space has to be
restricted in an appropriate way.

By virtue of Definition 2.4.1 a trajectory (z,u) : R — R" x R™
is said to be a solution of [F, A, B] if, and only if, it belongs to the
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behavior of [E, A, B]:
Bpap = {(r,u) € L (R;R" x R™) | Ex € W, (R;R')
and (z,u) satisfies & Ex(t) = Ax(t) + Bu(t)
for almost all ¢ € R}.

Note that, by linearity of the system [E, A, B], Bp 4 5] is a vector
space. This chapter is organized as follows.

In Section [3.1] the concepts of impulse controllability, controllabil-
ity at infinity, R-controllability, controllability in the behavioral sense,
strong and complete controllability, as well as strong and complete
reachability and stabilizability in the behavioral sense, strong and com-
plete stabilizability will be defined and described in time-domain. In
the DAE literature these notions are not consistently treated; for a
clarification see Section B.7. Some relations between the concepts are
also included in Section [B.1l

In Section we concentrate on decompositions under state space
transformation and, further, under state space, input and feedback
transformations. We introduce the concepts of system and feedback
equivalence and state decompositions under these equivalences, which
for instance generalize the Brunovsky form. It is also discussed when
these forms are canonical and what properties (regarding controllability
and stabilizability) the appearing subsystems have.

The generalized Brunovsky form enables us to give short proofs of
equivalent criteria, in particular generalizations of the Hautus test, for
the controllability concepts in Section [3.3] the most of which are of
course well-known - we discuss the relevant literature.

In Section [B.4] we revisit the concept of feedback for DAE systems
and prove new results concerning the equivalence of stabilizability of
DAE control systems and the existence of a feedback which stabilizes
the closed-loop system. Stabilization via control in the behavioral sense
is investigated as well.

In Section B.5lwe give a brief summary of some selected results of the
geometric theory using invariant subspaces which lead to a represen-
tation of the reachable space and criteria for controllability at infinity,
impulse controllability, controllability in the behavioral sense, complete
and strong controllability.

Finally, in Section the results regarding the Kalman decomposi-
tion for DAE systems are stated and it is shown how the controllability
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concepts can be related to certain properties of the Kalman decompo-
sition.

The results of this chapter have been published in a joint work with
Timo Reis [3§].

3.1 Controllability concepts

In this section we introduce and investigate controllability concepts for
control systems

LEx(t) = Az(t) + Bu(t), (3.1.1)
where [E, A, B] € ¥, The following spaces play a fundamental role
in this chapter:

(a) The space of consistent initial states

El(ﬂ? U)G%EAB]:
re WHR;RY) A z(0) =20 [

loc

V[E,A,B] = { 2’ e R”

(b) The space of consistent initial differential variables

J(z,u) €EBpap:
r e W (R;R") A Exz(0) = Ex® |

loc

V[(E'f’fA,B] - { .170 - Rn

(¢) The reachable space at timet > 0
= (ZC,U) € %[E,A,B] T € W1 1(R Rn) }

loc

Az(0)=0 A x(t) = 2°

RIEE,A,B] = { ZUO c R"
and the reachable space

¢
Rip B UREAB

>0
(d) The controllable space at time t > 0

3 (2, u) € Brpap : v € Wil (R;R?)
A x(0) =2 A x()zo

C[tE,A,B] — { ZCO - RTL
and the controllable space

Ciwam = JCloan:

t>0
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Remark 3.1.1 (Fundamental spaces).

(1)

(iii)

Note that by linearity of the system, Vig 4 g}, V[@‘IEEA’B], RvaA’B] and
CFE’ A,p) Are linear subspaces of R". We will show that RFE AB =
R%,A,B] = CGJ,A,B] = CE%,A,B] for all ¢1,t5 > 0, see Lemma [3.1.4].
This implies R 4,5 = RfEA,B] = CfEA’B] = Cip,a,p) for all £ > 0.

In the definition of the above spaces we require that
€ WH(R; R"). If we had assumed that for (z,u) € Bip, 4,5 the

loc

state = belongs to L1 (R; R"), and not necessarily to Wy (R; R"),
then any initial state £(0) = 2 € R" would be consistent for the
equation 0 = x. However, it is desirable that the only consis-
tent initial value of 0 = x is 2° = 0, which is guaranteed by
r € WaH(R;R™).

Likewise, the reachable and controllable spaces for the equation
0 = z should be g()l} as well, which again is reflected by the

requirement x € W, (R;R").

loc

We have that Vg 4 C V[‘ibiffA B] and the inclusion is in general
strict (cf. Lemma B.1.4)). Consider for example

SRYC)-E ) Heo

: _Jo
V[E,A,B] == {0} and V[dEf’fAvB] = 1m [1] .

Note that the sets of solutions in the definitions of Vg 4 g and
V[dbi;f,fA Bl coincide, but in V[déffA’ p) We may take 2 ‘larger’, so that

where

it is not an initial value.

Since the matrices in (.1.1]) are time-invariant, the behavior is shift-
invariant, that is (o,;x,0.u) € Bgap for all 7 € R and (z,u) €
B(p 4,5 Therefore, we have for all £ € R that

Vv

Vv

J(x,u) € B ;
_ 0 n ) [E,A,B]
[E,A,B] — { r €R re Wﬁ;g(R;Rn) A Q?(t) _ 0 } , (312)

- J(x,u) € B ;
diff _ 0 n g [E,A,B]
[E,4,B] _{ vERT e WEYR;R") A Ex(t) = Ex” } '

loc
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In the following three lemmas we clarify some of the relations between
the fundamental spaces, before we state the controllability concepts.

Lemma 3.1.2 (Inclusions for reachable spaces).
For [E,A,B| € Xim and t1,ta > 0 with t1 < ta, the following holds
true:

t to
() Ripan € Ripan:

tq _ to t1 _ y
(b) t[f>Rt[E’A’B] = Ripapy then Rip 4 g = Rip ap for allt € R with
1-

Proof:

(a) Let T € REA’B]. By definition, there exists some (z,u) € Byp 4 p)
with 2 € WY (R;R™), 2(0) = 0 and z(t;) = Z. Define (z1,u) :

loc

R — R" x R™ such that

(l‘(t—t2+t1),u(t—t2-|—t1)), ift>t2—t1

(21(1), ua (1)) = {

(0,0), ift <ty —1t
Then x(0) = 0 implies that x; is continuous at ¢, — t;. Since,
furthermore,
1,1 ,
x1|(—oo,t27t1] € Wloc ((—OO, t2 — tl], Rn)
1,1 _
and z1y, ) € Wi ([ta — t1,00); R"),

we have (z1,u;) € Wllo’i(R; R™) x L} (R;R™). By shift-invariance,
L Ex1(t) = Azy(t) + Bui(t) holds true for almost all ¢ € R, i.e.,
(w1,u1) € Bp a,p. Then, due to x1(0) = 0 and 7 = z(t1) = x1(t2),

we obtain 7 € R

[E,A,B]"

(b) Step 1: We show that RE?,A,B] = R%A,B] implies Rffl‘J,A,B]
= ngj%ftl): By (a), it suffices to show the inclusion “2”. As-
sume that & € legj%ftl), i.e., there exists some (21, u1) € Byp 4,5
with z; € W2H(R; R™), 1(0) = 0 and x(t; +2(t, —t1)) = Z. Since

x1(t) € RES,A,B] = REE’A,B], there exists some (r2,u2) € Bjp 4 p
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with zo € Wﬁ)’i(R;R”), x2(0) = 0 and x2(t;) = x1(t2). Now con-
sider the trajectory

(:Ug(t), UQ(t)), ift < tl,
($1(t—|—(tg—tl)),ul(t+(t2—t1))), if ¢ Ztl-

(z(t), u(t)) = {

Since x is continuous at t1, we can apply the same arguments as in
the proof of (a) to infer that = € Wﬁ)’s(R; R") and (z,u) € Byg 4 p)-
The result to be shown in the present step is now a consequence of
x(0) = x2(0) = 0 and

T =x(t+2(ta — 1)) = 2(t2) € R 45 = Ripan-

Step 2: We show (b): From the result shown in the first step, we

may inductively conclude that R’E}E AB = R’E% AB] implies
Ripap = Ripan " foralli € N. Let t € R with ¢ > t;. Then

there exists some ¢ € N with ¢ < ¢y + i(to — t1). Then statement
(a) implies

t " ti+i(ta—ty)
Ripap S Ripas S Rpap
and, by R’E}E AB = ngi(té]_ tl), we obtain the desired result. ]

Now we present some relations between controllable and reachable
spaces of [E, A, B] € ¥, and its backward system [—E, A, B] € . m.
It can easily be verified that

B pan =1 (or,0u) | (x,u) €Bpap }. (3.1.3)

Lemma 3.1.3 (Reachable and controllable spaces of the backward
system).
For [E,A,B] € ¥1m and t > 0, we have

RfE,A,B] = C[t—E,A,B]a and C[tE,A,B] = RIE—E,A,B]'

Proof: Both assertions follow immediately from the fact that (x,u) €
Bip,4,p), if, and only if, (o4(ox), 01(ou)) € B_Eg 4,7)- []

The previous lemma enables us to show that the controllable and
reachable spaces of [E, A, B] € ¥, are even equal. We further prove
that both spaces do not depend on time ¢ > 0.
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Lemma 3.1.4 (Initial conditions and controllable spaces).
For [E, A, B] € ¥j.m, the following holds true:

(a) RI[ZIE,A,B] = R%,A,B] for all t,ts > 0.
(b) RfE,A,B] = CfEA’B] for allt > 0.

(c) V[(HfA,B] = Vip.ap +kerr E.

Proof:

(a) By LemmaB.1.2(a), we have

t 2t1 ntq

n+1 n+1 n+1 t
R[EA,B] < R[E,AB] C--C R[EA,B] CR

n
[flE,A,B] c RY,

and thus

t 2t

0 < dim REIA,B] < dim REII‘LB] <

ntq

- <dim Ry < dmR g <

As a consequence, there has to exist some j € {1,...,n+ 1} with

Jt1 (G+Dty

dim REAB] = dim R[éﬁB].

Together with the subset inclusion, this yields

Jt1 (G+1)tq

n+1 . n+1
Rig.as = Rigan

Lemma [B.1.2(b) then implies the desired statement.

(b) Let z € RfE,A,B]‘ Then there exists some (z1,u1) € By 4,5 With
1 € WEHR;RY), 21(0) = 0 and 21 (t) = 7. Since, by (a), we have
x1(2t) € RfE,AB], there also exists some (29, u3) € By 4 p With
To € Wﬁ)’i(R;R”), x2(0) = 0 and z5(t) = x1(2t). By linearity and
shift-invariance, we have

(x,u) = (O’tivl — T9, OtU1 — UQ) € %[E,A,B] N X € Wl’l(R;Rn).

loc
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The inclusion R’EE AB] - Cfﬂ AB] then follows from
z(0) =x1(t) — 22(0) =z, x(t) = x1(2t) — 25(¢t) = 0.

To prove the opposite inclusion, we make use of the previously
shown subset relation and Lemma [3.1.3] to infer that

CFE,A,B] - Rf—E,A,B] - C[t—E,A,B] - RfE,A,B]-

(c) We first show that V[%HA 5] € Vip.a,p) + kerg B Assume that 2’ e
V[%HAB], ie., B2’ = Ez(0) for some (z,u) € By ap with z €

WELR; R™). By z(0) € Vig.ap, ©(0) — 2" € kerg E, we obtain

loc
2’ = 2(0) + (2° — 2(0)) € Vip.ap + kerg E.

To prove Vip 4. +kerr £ C V[%HA p) Assume that 2° = 2(0) + 2 for
some (z,u) € BDjp 4 p With z € WU R; R") and Z € kerg E. Then

¥ e V[dEiHA p) Is a consequence of Ex’ = E(z(0) + ) = Ex(0). O

By Lemma B.1.41 it is sufficient to consider only the spaces V(g 4 p
and Rp 4,p] in the following. We are now in the position to define
the central notions of controllability, reachability and stabilizability
considered in this thesis.

Definition 3.1.5.
The system [E, A, B] € ¥, is called

(a) controllable at infinity

—= Va2’ e R" 3 (.%',U) c %[E,A,B] :
z e WEHR;RY) A z(0) = 2°

loc

(or, equivalently, Vig 4,5 = R").

(b) impulse controllable

<= Va' e R" I(z,u) €Bpap :
€ Wol(R;R") A Ez® = Ex(0)

(or, equivalently, V[dEiffA B = R™).
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(¢)

controllable within the set of reachable states (R-controllable)

= V20,25 € Vigap 3t >03(v,u) €Bpap:
r e W RRY) A 2(0)=x9 A z(t) = /.

loc

controllable in the behavioral sense

= YV (1, w1), (T2, u2) € Bpap IT >0 3 (v,u) €D ap :
(@), w(t),  ift<o,
(@0, u0) =Y (ot) (1), it >T.

stabilizable in the behavioral sense

completely reachable

= Jt>0Vzy €R" I(z,u) €D anp :
re Wil (R;R") A 2(0) =0 A z(t) =

loc

(or, equivalently, R’EE AB = R™ for some t > 0).

completely controllable

= Jt>0Vazo,2; € R" I(z,u) €EDBpap:
r e WEHR,RY) A 2(0) =z A z(t) = ;.
completely stabilizable
<— VaoeR"3 (x,u) € %[E,A,B] :
ze W RRY) A z(0) =120 A tle z(t) = 0.

loc

strongly reachable

= Jt>0Vzy cR"I(z,u) €Bpap:
Exz(0) =0 A Ex(t) = Exy.
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(j) strongly controllable

= Jt>0Vazo, 2y € R" I(2,u) €EBpap:
Ex(0) = Exg N Ex(t) = Exy.

(k) strongly stabilizable (or merely stabilizable)

<— VzoeR" 3 (l‘,u) c %[E,A,B] :
Ex(0) = Exg A tlim Ex(t) = 0.
—00

For the development of the controllability and stabilizability concepts
of Definition B.1.5 see Section 3.7l In particular, for an explanation of
the origin of the names ‘controllability at infinity’ and ‘impulse con-

trollability” see Section B.7[(v)]

Remark 3.1.6 (Controllability concepts).

In the definition of behavioral controllability and stabilizability and
strong reachability, controllability and stabilizability, different from
the other concepts we do not require that = € Wﬁ)cl (R;R™). In the
behavioral setting this is indeed not needed and for the strong con-
trollability concepts we have that the considered function Ex satisfies
Ezx € Wlloi (R;R!). The resulting continuity of Ez also justifies the

limit in the definition of strong stabilizability.

The following dependencies hold true between the concepts from Def-
inition B.I.5. Some further relations will be derived in Section [3.3]

Proposition 3.1.7.
For any [E, A, B] € ¥ ,.m the following implications hold true:
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controllable completely ; . completely compl.etely
i i (:~ Control_ <:> - : Stablhz-

at infinity 1 ] : : reachable :

: ¢ lable i : : : able
. strongly strongly
Tl == control- > Stromely : stabiliz-
controllable : : : reachable : :

[ ] lable : ] [ | able

If “=7 holds, then “<=7 does, in general, not hold.

Proof: Since it is easy to construct counterexamples for any direction
where in the diagram only “=-" holds, we skip their presentation. The
following implications are immediate consequences of Definition B.1.5:

completely controllable = controllable at infinity = impulse con-
trollable,

completely controllable = strongly controllable = impulse control-
lable,

completely controllable = completely reachable = strongly reach-
able,

strongly controllable = strongly reachable,

completely stabilizable = controllable at infinity,

strongly stabilizable = impulse controllable,

completely stabilizable = strongly stabilizable.
It remains to prove the following assertions:

(a) completely reachable = completely controllable,
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(b) strongly reachable = strongly controllable,
(c¢) completely reachable = completely stabilizable,

(d) strongly reachable = strongly stabilizable.

(a) Let zg, 2y € R". Then, by complete reachability of [E, A, B], there
exist ¢ > 0 and some (1, u;) € B 4 p With 1(0) = 0 and z,(t) =
zo. Further, there exists (zg,u2) € Bjp 4 p With 29(0) = 0 and
xo(t) = x5y — x1(2t). By linearity and shift-invariance, we have

(x,u) := (041 + 2, 0yus + us) € Byp a.p).

On the other hand, this trajectory fulfills x(0) = z1(¢) +22(0) =
and x(t) = x1(2t) + x2(t) = 4.

(b) The proof of this statement is analogous to (a).

(c) By (a) it follows that the system is completely controllable. Com-
plete controllability implies that there exists some ¢ > 0, such that
for all o € R" there exists (z1,u1) € Byp 4,5 With 21(0) = z and

x1(t) = 0. Then, since (z,u) with

(x1(7),u1(7)), ifr<t
(0,0), ifr >t

satisfies (v,u) € Bg a,p) (cf. the proof of Lemma B.1.2(a)) , the
system [E, A, B] is completely stabilizable.

(d) The proof of this statement is analogous to (c). O

3.2 Solutions, relations and decompositions

In this section we give the definitions for system and feedback equiva-
lence of DAE control systems (see [103,211,241]) and state a decom-
position under system and feedback equivalence (see [167]).
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3.2.1 System and feedback equivalence

We define the essential concepts of system and feedback equivalence.
System equivalence was first studied by ROSENBROCK [211] (called re-
stricted system equivalence in his work, see also [241]) and later became
a crucial concept in the control theory of DAEs [34][35], 103,104, 1T3].
Feedback equivalence for DAEs seems to have been first considered
in [103] to derive a feedback canonical form for regular systems, little
later also in [167] (for general DAEs) where additionally also derivative
feedback was investigated and respective canonical forms derived, see
also Subsection 3.2.3

Definition 3.2.1 (System and feedback equivalence).
Two systems [E;, A;, Bi| € Xjm, © = 1,2, are called

o system equivalent if, and only if,

AW € GL;(R), T € G1,(R) :

Y

[SEl — A1 Bl} =W [SEQ — A2 B2i| [g IO ]

we write

W,T
[E17 Al? Bl] NS@ [E27 A27 BQ]

o feedback equivalent if, and only if,

Iw e GL;(R), T € G1,(R),V € Gl,(R), FF € R™*" :
T 0 3.2.1
[SEl — Al Bl} =W |:3E2 - A2 BQ:| [—F V] ; ( )

we write

W,T,V,F
[Er, Ay, Byl ~pe [Ea, As, B

It is easy to observe that both system and feedback equivalence

are equivalence relations on j,,,. To see the latter, note that if

W.T.V.F
[E1, Ay, Bi] "~ [E2, Ay, By], then

wir-tv-l_v-lpr-1
[E27A27BQ] ~fe [ElaAlaBl]-
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The behaviors of system and feedback equivalent systems are connected
via

If [El, Al, Bl] K*/,Sj; [EQ, Ag, BQ], then
(z,u) € Bp, 4,,8) & (T2,u) € B, 4,8,

(3.2.2)

If[El, Al, Bl] WE}ZF [EQ, Ag, BQ], then

(x,u) € %[E1,A1,B1] & (Tz,Fx+Vu) € %[EQ;A%BQ]'

In particular, if [ By, Ay, B ] Y\VJ’SZ; [Ey, Ay, Bsy], then

V[ElaAlaBl] =T V[E%A%B?]’ RIEEI;AMBI] =T RszvA%Bz]'

Further, if [El, Al, Bl] WE’}QF [EQ, AQ, BQ], then

Vieoas) =T Vg, am), Rpoap =T Rl ap
and properties of controllability at infinity, impulse controllability, R-
controllability, behavioral controllability, behavioral stabilizability,
complete controllability, complete stabilizability, strong controllabil-
ity and strong stabilizability are invariant under system and feedback
equivalence.

Remark 3.2.2 (Equivalence and minimality in the behavioral sense).

(i) Another equivalence concept has been introduced by WILLEMS
in [246] (see also [198, Def. 2.5.2]): Two systems are called equiv-
alent in the behavioral sense, if their behaviors coincide. This
definition however, would be a bit too restrictive in the frame-
work of this thesis, since the two systems

bl 9] {o]- o]

would not be equivalent in the behavioral sense as in the first
system any function which vanishes almost everywhere belongs
to the behavior, while the behavior of the second system consists
only of the zero function. This is due to the requirement that
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(if)

(iii)

(iv)

Ez e Wﬁ)cl (R; RY) in the definition of the behavior. To resolve this
problem, we say that [E;, A;, Bi| € Xy, m, ¢ = 1,2, are equivalent
in the behavioral sense if, and only if,

B, 4,5 NCT(R;R" X R™) =By, 4,5, N C(R;R" x R™).

It is shown in [198, Thm. 2.5.4] that for a unimodular matrix
U(s) € R[s]"*! and [E,A,B] € Yj,m it holds that (z,u) €
Bipap NC(R;R" x R™) if, and only if,

U(§)aEr =U(§) Az + U(§)Bu

&l

The unimodular matrix U(s) can be chosen such that

Us) [sE—A, —B] = [Rmo(s) Ruo(s)]’

where [R.(s) Ru(s)] € R[s]**®™™) has full row rank over
R(s) [198, Thm. 3.6.2]. It is shown that R,($)z 4+ Ry($)u =0
is minimal in the behavioral sense, i.e., it describes the behavior
by a minimal number of k differential equations among all behav-
ioral descriptions of B 4 p). By using a special decomposition,
we will later remark that for any [E, A, B] € ¥;,,,, there exists
a unimodular transformation from the left such that the resulting
differential-algebraic system is minimal in the behavioral sense.

Conversely, if two systems [E;, A;, Bi] € Xy, nm, ¢ = 1,2 are equiv-
alent in the behavioral sense, and, moreover, [y = [, then there
exists some unimodular U(s) € R[s]"*% such that

U(S) [SEl — Al, _Bl] = [SEQ — AQ, _BZ} .

If [E;, A;, B;] i = 1,2, contain different numbers of equations (such
as, e.g. l; > ly), then one can first add [; — s equations of type ‘0 =
0’ to the second system and, thereafter, perform a unimodular
transformation leading from one system to the other.

Provided that a unimodular transformation of L Exz(t) = Ax(t)+
Bu(t) again leads to a differential-algebraic system (that is, nei-
ther a derivative of the input nor a higher derivative of the state
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occurs), the properties of controllability at infinity, R-controllabi-
lity, behavioral controllability, behavioral stabilizability, complete
controllability, complete stabilizability are invariant under this
transformation. However, since the differential variables may be
changed under a transformation of this kind, the properties of
impulse controllability, strong controllability and strong stabiliz-
ability are not invariant. We will see in Remark that any
[E, A, B] € ¥ ,m is, in the behavioral sense, equivalent to a sys-
tem that is controllable at infinity.

For the purpose of this chapter we need a version of the quasi-
Kronecker form from Theorem where the nilpotent, the under-
determined and the overdetermined part are in Kronecker canonical
form and the transformation matrices are real-valued. Due to this re-
quirement we cannot use the KCF of the whole pencil; we use the QKF
and transform all parts except for the ODE part into KCF' as carried
out in Corollary 2.4. 11}, we state this result again here. For the notation
used in the following proposition see the List of Symbols.

Proposition 3.2.3 (Quasi-Kronecker form).
For any matriz pencil sE — A € R[s]*" there exist W € GL(R), T €
Gl,(R) such that

sl — A, 0 0 0
3 0 sN,— I 0 0
W(sE - AT = 0 0 sKy— Lg 0
0 0 0  sK|—LI
(32.3)

for some A € R"*"s and multi-indices « € N" € N" ~ &€ N™,
The multi-indices a, 5, are uniquely determined by sE — A. Further,
the matriz Ag is unique up to similarity.

The components of o are the orders of the infinite elementary divi-
sors, the components of 5 are the column minimal indices and the com-
ponents of v are the row minimal indices of the matrix pencil sE— A, see
Subsection2.3.4. The number of column (row) minimal indices equal to
one corresponds to the dimension of kerg ENkerg A (kerg ENkerg AT)
or, equivalently, the number of zero columns (rows) in a QKF of sE— A.
Further, note that sI,,, — As; may be further transformed into Jordan
canonical form to obtain the finite elementary divisors.
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Since the multi-indices a € N" g € N" v € N™ are well-defined
by means of the pencil s — A and, furthermore, the matrix A is
unique up to similarity, this justifies the introduction of the following
quantities.

Definition 3.2.4 (Index of sE — A).
Let the matrix pencil sE — A € R[s]"”*" be given with QKF (B.2.3).
Then the index v € Ny of sE — A is defined as

v =max{ay, ..., Q) Vs - -1 Ve(y), 0}

The index is larger or equal to the index of nilpotency ¢ of N,, i.e.,
¢ <v, NS=0and NS ! # 0. By means of the QKF (3.2.3) it can be
seen that the index of sE — A does not exceed one if, and only if,

imp ACimp F+ A -kerg E. (3.2.4)

This is moreover equivalent to the fact that for some (and hence any)
real matrix Z with img Z = kerg F, we have

Since each block in sK3 — Lg (3K7T — L,D causes a single drop of the
column (row) rank of sE' — A, we have

U(B) =n —rtkg(s(sE — A), () =1 —1kgs)(sE —A).  (3.2.6)
Further, A € C is an eigenvalue of sE — A if, and only if,

I‘k@(/\E — A) < I‘kR(S)(SE — A)

3.2.2 A decomposition under system equivalence

Using Proposition 3.2.3 it is easy to determine a decomposition under
system equivalence. For regular systems this decomposition was first
discovered by ROSENBROCK [211].

Corollary 3.2.5 (Decoupled DAE).
Let [E, A, B] € ¥ nm. Then there exist W € GL(R), T € Gl,(R) such
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that
L, 0 0 0 A, 0 0 0 B,
wr |0 N, 0 0 0 Iy 0 0] |By
EAB] ~e g g Ks; 0|0 0 Lsg 0| |B.||’
o 0 0 K'|] [0 0 0 LT| |B,

(3.2.7)
for some By € R"*"™ By € Rlelxm B e RUBIHB)xm B e Rivlxm
Ag € R™* " and multi-indices o« € N g € N ~ € N"™. This is
interpreted, in terms of the DAE (B.11), as follows: (v,u) € Bjp 4 p
if, and only if,

(x;r,x},xz,xj)T =Tx
with
Lf Lu[1) Lo1]
Ty = y Ly = y Lo =
L)) Lule(p)] Lolt()]

solves the decoupled DAFEs

dot) = Agzy(t) + Bsult),

1(t) = xp(t) + By u(t) fori=1,... l(a),
SKaxyy(t) = Lpzyy(t) + Bygu(t)  fori=1,...,0(8),
G () = Ly (t) + Boggu(t) — fori=1,...,((v)
with suitably labeled partitions of By, B, and B,.

Note that the form (B.27) is not a canonical form in the sense of
Definition since it is not a unique representative within its equiv-
alence class. Compared to the above derived decomposition under sys-
tem equivalence, more information can be gathered from the decompo-
sition under feedback equivalence obtained in the next subsection.

3.2.3 A decomposition under feedback equivalence

A decomposition under feedback transformation ([B.2.1]) was first stud-
ied for systems governed by ordinary differential equations by
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BRUNOVSKY [48]. In this subsection we present a generalization of the
Brunovsky form for general DAE systems [E, A, B] € ¥, from [167].
For more details on the feedback form and a more geometric point of
view on feedback invariants and feedback canonical forms see [143,[167].

Theorem 3.2.6 (Decomposition under feedback equivalence [167]).
Let [E, A, B] € ¥i,.m. Then there exist W € GL;(R), T € GL,(R),V €
Gl,,(R), F' € R™" such that

W,T,V.F
[E7A7B] ~fe
I,y 00 0 0 0 NI 0 0 0 0 0
0 Ksg 0 0 0 0 0 Ly 0 0 0 0 Ea 000 (3.2.9)
0 0Ly 0 0 0 0 0K 0 00 0 E, 0 o
000K/, 0O0/|[’”fo o oL oo0o]|’[0O00]]’
00 0 0 N. 0 00 0 0 0 Iy 0 099
000 0 0 0 I 00 0 0 0 A

for some multi-indices a € N 3 € N ~v e N™ § € N k€ N and
a matrix Az € R"™=*"=. This is interpreted, in terms of the DAE (3.1.1]),
as follows: (x,u) € Bip 4 p if, and only if,

(:CCT, z,) :COTb, x), :U}, :CET)T = Tz,
(o] ul)” = V(u-Fa)
with
T[] Ue[1] Ly1]
Te = ) Ue = y Ly = )
Lelt(a)) Uelt(a)) Lule(B)]
Lob[1] Uobl1] Lo[1]
Lop = ) Uoh = y Lo = )
Loble(y)] Uoblt(v)] Lo[t(s)]
Lr)
Ty = .

Lfle(n)]
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solves the decoupled DAFEs

Lon) = NI w(t) +elTug(t) fori=1,...,0) (3.2.10a)
SKyxyp(t) = Lgwyy(t) fori=1,...,4(8), (3.2.10b)
%L»—;$0b[i] (t) = K;xobm(t) -+ e[%i] Upp) fori=1,...,0(7y), (3.2.10c)
LKy o (t) = Ly(t) fori=1,...,4(5), (3.2.10d)
LNz p(t) = zo(t) fori=1,... 0(k) (3.2.10e)

Laa(t) = Az ao(2). (3.2.10f)

Note that the decomposition (B.2.9) is not a canonical form in the
sense of Definition 2.2.20. However, if we apply an additional state
space transformation to the block [I,,., Az, 0] which puts Az into Jordan
canonical form, and then prescribe the order of the blocks of each type,
e.g. from largest dimension to lowest (what would mean a; > ay >
... > () for a for instance), then (3.2.9) becomes a canonical form.

Remark 3.2.7 (DAEs corresponding to the blocks in the feedback
form).

The form in Theorem again leads to the separate consideration
of the differential-algebraic equations (3.2.10al)-(3.2.10f):

(i) B210a) is given by [I.,, N, ,e[o?f]], and is completely control-
lable by the classical results for ODE systems (see e.g. [230),
Sec. 3.2]). This system has furthermore the properties of be-
ing R-controllable, and both controllable and stabilizable in the
behavioral sense.

(ii) (B.2.10D) corresponds to an under-determined system with zero
dimensional input space. From Subsection 2.4.2] we know that
with

we may rewrite this equation as

Lzl (t) = Nj 1 zaga (8) + e a5, (1),
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(iii)

(vi)

where we can treat the free variable z,p; 5, as an input. Then

system (B.2.10D) has the same properties as (3.2.10al).

Lobi
obli} = (uobu> ’
(m can be rewritten as

nyizob[i] (t) = Zobli] (t)’

Denoting

from which it follows that zy; “ 0 and Ny zop) € Wllo’i(R; R)
as it can be deduced from Subsection 2.4.2 Hence,

B = { (z,u)€LL(RR"™ xR) |[z=0 A u=0 }

(L], Kb

The system [LIZ_, K,I : e[%"]] is therefore completely controllable if,
and only if, 7, = 1. In the case where ~; > 1, this system
is not even impulse controllable. However, independent of ~;,

[LIZ_, K,I : e[%"]] is R-controllable, and both controllable and stabi-
lizable in the behavioral sense.

Similarly, we have

%[K({_,L(;_,ng] = {0},
whence, in dependence on §;, we can infer the same properties as
in (iii).

Similar to (iii) we find that

BN, Ly Oyl = { z € Ly (R; R

and hence the system [Ny, I, Oy, 0] is never controllable at infin-
ity, but always R-controllable and both controllable and stabiliz-
able in the behavioral sense. [N, I, Oy, o] is strongly controllable
if, and only if, k; = 1.

The system [, , Az, 0z] satisfies

B, e = { 00 |2 € R ],
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whence it is controllable at infinity, but neither strongly control-
lable nor controllable in the behavioral sense nor R-controllable.
The properties of complete and strong stabilizability and sta-
bilizability in the behavioral sense are attained if, and only if,

o(Az) CC_.

By using the implications shown in Proposition3.1.7, we can deduce the
properties of the systems arising in the feedback form, see Figure 3.1l

Corollary 3.2.8.
A system [E, A, B] € ¥ m with feedback form (3.2.9) is

(a) controllable at infinity if, and only if, v = (1,...,1),0 = (1,...,1)
and (k) = 0;

(b) impulse controllable if, and only if, v = (1,...,1), 6 = (1,...,1)
and k= (1,...,1);

(c¢) strongly controllable (and thus also strongly reachable) if, and only
if, v=(1,...,1),0=(1,...,1), k =(1,...,1) and nz = 0;

(d) completely controllable (and thus also completely reachable) if, and
only if, vy =(1,...,1), 0 =(1,...,1) and (k) = nz = 0;

(e) R-controllable if, and only if, ne = 0;
(f) controllable in the behavioral sense if, and only if, nz = 0;

(g) strongly stabilizable if, and only if, v = (1,...,1), 6 = (1,...,1),
(k) =0, and o(Az) C C_;

(h) completely stabilizable if and only if, v = (1,...,1), § = (1,...,1),
k=1(1,...,1), and 0(Az) C C_;

(i) stabilizable in the behavioral sense if, and only if, 0(Az) C C_.

Remark 3.2.9 (Parametrization of the behavior of systems in feedback
form).

With the findings in Remark 3.2.7, we may explicitly characterize the
behavior of systems in feedback form. Define

Vi(s) =[1,5,....57" e R[s]™, ¢eN,
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Figure 3.1: Properties of the subsystems arising in the feedback form (3:2.9).
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and, for some multi-index = (p, ..., py) € N9,

V. (s) =diag (V,,(5),. ..,V (s)) € R[s]H>*0),
W,(s) =diag (s, ..., s") € R[] (W),

Further let p+k := (u1 + k, ..., g+ k) for k € Z, and

WELR; R = WL R, R) x - - x WO (R; R)

loc loc loc
and define
ZRRY) = { [ € LLRRY) | f20 ).

Then the behavior of a system in feedback form can, formally, be writ-
ten as

B ap =
[ Vo1(5) 0 0 0 0 0]
0 Vaa(d) 0 0 0 o] [Wol(RRI)]
0 0 0O 0 0 O ngl’l(R; R{A))
0 0 0 0 0 0
0 0O E. 0 0 0 Z(R;R) |
0 0 0 et 0 0 R
a0 0 0 0 0 Z(R;R'™)
0 0 0 0 Iy O Ll (R:RS)
|0 0 0 0 0 I

where the sizes of the blocks are according to the block structure in the
feedback form (B.2.9), £ = m — ¢(a) — ¢(7y), and the horizontal line is
the dividing line between z- and u-variables. If the system [E, A, B] €
>1n,m 1s not in feedback form, then a parametrization of the behavior
can be found by using the above representation and relation (3.2.2)
expressing the connection between behaviors of feedback equivalent
systems.

For general differential behaviors, a parametrization of the above
kind is called image representation [198, Sec. 6.6].

Remark 3.2.10 (Derivative feedback).
A canonical form under proportional and derivative feedback (PD feed-
back) was derived in [I67] as well (note that PD feedback defines an
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equivalence relation on ¥;,,,). The main tool for doing this is the
restriction pencil (see Section B.7(xi)): Clearly, the system
%N Ex = NAzx,
u = BY(4Ex— Ax)

is equivalent under PD feedback to the system

%NEx = NAxzx,
u = 0.
Then putting sNE — N A into KCF yields a PD canonical form for the
DAE system with a 5 x 4-block structure.

We may, however, directly derive this PD canonical form from the
decomposition ([B.2.9). To this end we may observe that the system

[, Na., e[o?f]] can be written as

LKooy (t) = Lowei)(t), S0 0,(t) = ug (1),

and hence is, via PD feedback, equivalent to the system

[aRGRHIE

On the other hand, the system [L,;, KVTZ_, e%i]] can be written as

SN 1Zopfi (1) = Zopfi] (1), SZobfif s, (1) = o (1),

and hence is, via PD feedback, equivalent to the system

] (5780

A canonical form for [E, A, B] € ¥;,,, under PD feedback (for the
proof see [167]) is therefore given by

Ki 0 0 0] [Lg 0 0 0 0 0
0 K 0 0 0 L 0 0 0 0
[E,A,B] ~pp 0 0 N, 0[,[0 0 I, O 0 0
0 0 0 L. [0 0 0 A [0 0
0 0 0 0 0 0 0 0] [ItO
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where Az is in Jordan canonical form, and the blocks of each type are
ordered from largest dimension to lowest.

Note that the properties of complete controllability, controllability at
infinity and controllability in the behavioral sense are invariant under
PD feedback. However, since derivative feedback changes the set of
differential variables, the properties of strong controllability as well as
impulse controllability may be lost /gained after PD feedback.

Remark 3.2.11 (Connection to Kronecker form).
We may observe from (3.2.]) that feedback transformation may be
alternatively considered as a transformation of the extended pencil

s€ —A=[sE—A, —B], (3.2.11)

that is based on a multiplication from the left by W = W € GL(R),
and from the right by

T 0

This equivalence is therefore a subclass of the class which is induced by
the pre- and post-multiplication of s€ — A by arbitrary invertible ma-
trices. Loosely speaking, one can hence expect a decomposition under
feedback equivalence which specializes the QKF of s€ — A. Indeed, the
latter form may be obtained from the feedback form of [F, A, B] by sev-
eral simple row transformations of s€ — A which are not interpretable as
feedback group actions anymore. More precisely, simple permutations
of columns lead to the separate consideration of the extended pencils

corresponding to the systems (3.2.10a)-(3.2.10f): The extended pen-
cils corresponding to [Io,, N, , e] and K5, Lg,, 04,0] are sK,, — L,
and sKps, — Lg, resp. The extended matrix pencil corresponding to
the system [L., K|, elyzi]] is given by sN,, — I,,. The extended matrix
pencils corresponding to the systems [Kg, LTi, 05:.0], [Ne;» L;s Or,.0] and
[y, Az, Oz] are obviously given by sKj — Lg , sN,, — I, and sI,,, — Az,
respectively. In particular, A € C is an eigenvalue of s&€ — A, if, and
only if, A € o(Az).

Remark 3.2.12 (Minimality in the behavioral sense).

(i) According to Remark B.2.2) a differential-algebraic system
[E, A, B] € ¥, is minimal in the behavioral sense if, and only
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(iii)

if, the extended pencil s€ — A as in (3.2.11) has full row rank
over R(s). On the other hand, a system [E, A, B] € ¥;,,,, with
feedback form (3.2.9) satisfies

rkp(s)(s€ — A) =1 — £(9).

Using that rkg()(s€ — A) is invariant under feedback transfor-
mation (B2.1), we can conclude that minimality of [E, A, B] €
>1.n.m i the behavioral sense corresponds to the absence of blocks

of type (8.2.10d) in its feedback form.

The findings in Remark B.2.7 imply that a system in feedback
form is, in the behavioral sense, equivalent to

NI 0 0 0 0 0
Iy 0000 0 S0 0 0 o E, 00
0 Kg000 0 s 0 00
0 00000 0 0Kk, 0 00 0 E, 0
AN RN N
0 0 00017, 00 0 0 Ly 0 0 00
¢ 00 0 0 0 A

This system can alternatively be achieved by multiplying the ex-
tended pencil (B.2.17)) in feedback form (3.2.9) from the left with
the polynomial matrix

V’yf]- l/,.i—l
Z(s)=diag ([a, Lig—e(s —Z ENE, Py(s), =) s*N), 1n>
k=0

where v, = max{yi,..., v}, Vx = max{ky, ..., Ky}, and

Pg(S): dlag ([05 —1.,1, —Zsk N(g 1 ]) .
Jj=1,....4(9)

Let a differential-algebraic system [E, A, B] € ¥, be given.
Using the notation from (3.2.9) and the previous item, a behav-
iorally equivalent and minimal system [Eys, Anr, Bu| € Xi-0(5)nm
can be constructed by

[SEM — AM, —BM} = Z(S)W [SE - A, —B] .

It can be seen that this representation is furthermore control-
lable at infinity. Moreover, it minimizes, among all differential-
algebraic equations representing the same behavior, the index and
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the rank of the matrix in front of the state derivative (that is,
loosely speaking, the number of differential variables). This pro-
cedure is very much related to index reduction [152) Sec. 6.1].

3.3 Criteria of Hautus type

In this section we derive equivalent criteria on the matrices £, A € R*",
B € R™™ for the controllability and stabilizability concepts of Defini-
tion B.I.5. The criteria are generalizations of the Hautus test (also
called Popov-Belevitch-Hautus test, since independently developed by
Porov [199], BELEVITCH [18] and HAauTus [112]) in terms of rank
criteria on the involved matrices. Note that these conditions are not
new — we refer to the relevant literature. However, we provide proofs
using only the feedback form (3.2.9).

First we show that certain rank criteria on the matrices involved in
control systems are invariant under feedback equivalence. After that,
we relate these rank criteria to the feedback form (3.2.9).

Lemma 3.3.1.
Let [Ey, Ay, B1], [Ea, Ag, Ba] € Xy .m be given such that for W € GL(R),
T e GL,(R), V € GL,(R) and F € R™" we have

w.TV.F
[ElaAlaBl] ~fe [E27A27BQ]-

Then, for all X € C,

imR E1 + imR Al + imR Bl = (imR E2 + imR A2 + imR BQ)
1mR E1 + Al kerR E1 + 1mR Bl (1mR E2 + A2 kerR E2 + 1mR BQ)
img £ 4+ img By =W (img F> + img Bs) ,
imc(AF; — Ay) + img¢ 31 W (imc(AEy — Ay) + img By)
imp () (sEy — Ar) 4 impg (1mR (5B — Ap) + impy) B2) .
Proof: Immediate from (3.2.1]). O

Lemma 3.3.2 (Algebraic criteria via feedback form).
For a system [E, A, B] € ¥ ,.m with feedback form ([3:2.9) the following
statements hold true:
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(a)

imp £ +imp A+ imgp B = imp £ + imr B
e y= (L., 1), 5=(1,...,1), {(x) = 0.

(b)

imp F+imp A+imr B=imr E + A-kerg £ + imr B
— ~v=(1,...,1),0=(1,...,1), k=(1,...,1).

(c)

imc F + imc A + img B zim@()\E—A) + im¢ B
< d=(1,...,1), A ¢ o(Ag).

(d) For A\ € C we have

dim (imR(s)(sE — A) + imR(S) B)
= dim (lm(c()\E — A) + im@ B)
< A ¢ o(47).

Proof: It is, by Lemma [B.3.1 no loss of generality to assume that
[E, A, B] is already in feedback form. The results then follow by a sim-
ple verification of the above statements by means of the feedback
form. H

Combining Lemmas B3I and B.3.2] with Corollary B.2.8, we may
deduce the following criteria for the controllability and stabilizability
concepts introduced in Definition [3.1.5].

Proposition 3.3.3 (Algebraic criteria for controllability /stabili-
zability).
Let a system [E, A, B] € ¥ ,.m be given. Then the following holds:

[E, A, B] is if, and only if,

controllable at

infinity imp £+ imp A +img B = img £ + imp B.
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mmpulse control- img £+ img A +img B = img F + A - kerg E + img B.

lable

completely con- img £+imgp A+img B=img F+img B

trollable A imc E4+imc A+img¢ lem(c()\E — A) +imec B V) e C.
strongly control- img £+img A+img B=A - kerg E+img B

lable AN iHl(C E—i—lm(cA—i—lHl(C lem(c()\E—A)—i—lch vV eC.
completely stabi- img F+img A+img B=img F+img B

lizable A im@ E+1m@ A—I—IIH(C lem(c(/\E — A)—I—IIH(C B Ve @_’_.
strongly stabiliz- img B+img A+img B=img E+A - kerg E+img B

able A ime E+ime A+ime B=ime¢(AE — A)+im¢ B VA € C,.

controllable in
the behavioral tkp(s)[sE — A, B] = 1tk¢[AE — A, B] VA e C.

sense

stabilizable in _
the behavioral tkr(q)[sE — A, B] = rke[AE — A, B] ¥\ € C,.

sense

The above result leads to the an extension of the diagram in Propo-
sition B.1.7, which is shown in Figure 3.2l Note that the equivalence of
R-controllability and controllability in the behavioral sense was already
shown in Corollary B.2.8.

In the following we consider further criteria for the concepts intro-
duced in Definition B.T.5.

Remark 3.3.4 (Controllability at infinity).
Proposition immediately implies that controllability at infinity is
equivalent to

imp A C imp F + imp B.

In terms of a rank criterion, this is the same as
I‘kR[E,A, B] = I‘kR[E,B]. (331)

Criterion (3.3.]) has first been derived by GEERTS [101, Thm. 4.5] for
the case rk[F, A, B] = [, although he does not use the name ‘controlla-
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Figure 3.2: Relations between the controllability concepts.

bility at infinity’.
In the case of regular sE — A € R[s]"*", condition (B.3.]) reduces to

rkr[E, B] = n.
Remark 3.3.5 (Impulse controllability).
By Proposition B.3.3, impulse controllability of [E, A, B] € X, is
equivalent to

impr A Cimg F + A -kerg F + imp B.

Another equivalent characterization is that, for one (and hence any)
matrix Z with img Z = kerg £, we have

I‘kR[E,A,B] = I‘kR[E,AZ, B] (332)

This has first been derived by GEERTS [101, Rem. 4.9], again for the
case 1k[E, A, B] = [. In [130, Thm. 3] and [117] it has been obtained
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that impulse controllability is equivalent to

E 0 0

rkp [A E B] = I‘kR[E,A,B] + rkg F,

which is in fact equivalent to (8.3.2). It has also been shown in [130)]
p. 1] that impulse controllability is equivalent to

rkp(s)(s€ — A) = rkg[E, A, B.

This criterion can be alternatively shown by using the feedback
form ([3.2.9). Using condition (3.2.5) we may also infer that this is
equivalent to the index of the extended pencil s€ — A € R[s]*(+m)
being at most one.

If the pencil sE — A is regular, then condition (8.3.2) reduces to

rkr[E, AZ, B] = n.
This condition can be also inferred from [80, Th. 2-2.3].

Remark 3.3.6 (Controllability in the behavioral sense and R-control-
lability).

The concepts of controllability in the behavioral sense and R-control-
lability are equivalent by Corollary 3.2.8. The algebraic criterion for
behavioral controllability in Proposition is equivalent to the fact
that the extended matrix pencil s€ — A € R[s]"*("*™) has no eigenval-
ues, or, equivalently, in the feedback form (B.2.9) we have nz = 0.

The criterion for controllability in the behavioral sense is shown in [198|,
Thm. 5.2.10] for the larger class of linear differential behaviors. R-
controllability for systems with regular sE — A was considered in [80),
Thm. 2-2.2], where the condition

rkc[AE — A,B]=n VA eC

was derived. This is, for regular sE — A, in fact equivalent to the
criterion for behavioral stabilizability in Proposition [3.3.3

Remark 3.3.7 (Complete controllability and strong controllability).

By Proposition B.3.3, complete controllability of [E, A, B] € ¥, is
equivalent to [E, A, B] being R-controllable and controllable at infin-
ity, whereas strong controllability of [E, A, B] € ¥, is equivalent to
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[E, A, B] being R-controllable and impulse controllable.

BANASZUK et al. [12] already obtained the condition in Proposi-
tion for complete controllability considering discrete systems.
Complete controllability is called H-controllability in [12]. Recently,
ZUBOVA [260] considered full controllability, which is just complete
controllability with the additional assumption that solutions have to
be unique, and obtained three equivalent criteria [260), Sec. 7], where
the first one characterizes the uniqueness and the other two are equiv-
alent to the condition for complete controllability in Proposition 3.3.3.
For regular systems, the conditions in Proposition for complete
and strong controllability are also derived in [80, Thm. 2-2.1 & Thm. 2-
2.3].

Remark 3.3.8 (Stabilizability).

By Proposition B.3.3, complete stabilizability of [E, A, B] € ¥, is
equivalent to [E, A, B] being stabilizable in the behavioral sense and
controllable at infinity, whereas strong stabilizability of [F, A, B] €
Yinm 18 equivalent to [E, A, B] being stabilizable in the behavioral
sense and impulse controllable.

The criterion for stabilizability in the behavioral sense is shown in [198|,
Thm. 5.2.30] for the class of linear differential behaviors.

3.4 Feedback, stability and autonomous
systems

State feedback is, roughly speaking, the special choice of the input
as a function of the state. Due to the mutual dependence of state
and input in a feedback system, this is often referred to as closed-loop
control. In the linear case, feedback is the imposition of the additional
relation u(t) = Fx(t) for some F € R™*". This results in the system

LEx(t) = (A+ BF)x(t).

Feedback for linear ODE systems was studied by WONHAM [251], where
it is shown that controllability of [I, A, B] € ¥, .. is equivalent to any
set A C C which has at most n elements and is symmetric with respect
to the imaginary axis (that is, A € A < X € A) being achievable by
a suitable feedback, i.e., there exists some F' € R"*" with the property
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that (A + BF) = A. In particular, the input may be chosen in a way
that the closed-loop system is stable, i.e., any state trajectory tends to
zero. Using the Kalman decomposition [138] (see also Section B.0)), it
can be shown for ODE systems that stabilizability is equivalent to the
existence of a feedback such that the resulting system is stable.

These results have been generalized to regular DAE systems by COBB
[74], see also [80,096],162,163,189,191]. Note that, for DAE systems,
not only the problem of assignment of eigenvalues occurs, but also the
index may be changed by imposing feedback.

The crucial ingredient for the treatment of DAE systems with non-
regular pencil sE — A will be the feedback form by LOISEAU et al. [167]

(see Thm. 3.2.6).

3.4.1 Stabilizability, autonomy and stability

The feedback law u(t) = Fz(t) applied to (8.1.1]) results in a DAE in
which the input is completely eliminated. We now focus on DAEs with-

out input, and we introduce several properties and concepts. Consider,
for matrices E, A € R™*" the DAE

LEx(t) = Az(t); (3.4.1)

the set of these systems is denoted by X ,,. Its behavior is given by

loc

ExeWH (R RY) and « satisfies (34.1)
B =z el (R;R" ’ .
EA {x oc ) for almost all ¢t € R

Definition 3.4.1 (Stability /Stabilizability concepts for DAEs). A lin-
ear time-invariant DAE [E, A] € ¥, is called

(a) completely stabilizable

= Vel eR" 3z € %[E,A] :
e W R:R A 2(0)=2" A lim z(t) = 0.

loc t—00

(b) strongly stabilizable

= Va2’ € R" 3z € By« Ex(0) = Ex’ A lim Fx(t) = 0.

t—00
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(c) stabilizable in the behavioral sense

= Vo € %[EA] dxg € %[E,A] :

Tl —o00) = Z0l(—o00) N tlgg)lo esS-Supy; o) || ol| = 0.

(d) autonomous

a a.e.

.
= Vo, x € %[EvA] : x1|(_oo70) = xQ‘(—oo,O) = I = X9.

(e) completely stable

& { z(0) ‘ T € Byg AN WU R RY) } =R"
A Va €BpgNWht(R;R") : lim 2(t) = 0.

loc t—00

(f) strongly stable

& {Ezx(0) |z €Bpa} =impE A Vz €Dy : tlggo Ex(t) = 0.

(g) stable in the behavioral sense

& Vo €Dy tlirglo ess-Supy o) ||7]| = 0.

Remark 3.4.2 (Stabilizable and autonomous DAEs are stable).

The notion of autonomy is introduced by POLDERMAN and WILLEMS
in [198, Sec. 3.2] for general behaviors. For DAE systems 4 Ex(t) =
Az(t) we can further conclude that autonomy is equivalent to any = €
B|p, 4] being uniquely determined (up to equality almost everywhere)
by x|, for any open interval I C R. This gives also rise to the fact that,
for

5[314] ::{ [z]z{:ce%[EA] ‘zgsc} ‘ZE%[E,A] },

autonomy is equivalent to dimg 5[ E,4] < n, which is, on the other hand,

equivalent to dimg 5[ E,4] < 00. Autonomy indeed means that the DAE
is not underdetermined.
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Moreover, due to possible underdetermined blocks of type
(K5, Lg, 015—¢(3),0], in general there are solutions & € Bp 4 which grow
unboundedly. As a consequence, for a QKF of any completely stable,
strongly stable or behavioral stable DAE, it holds ¢(8) = 0. Hence,
systems of this type are autonomous. In fact, complete, strong and be-
havioral stability are equivalent to the respective stabilizability notion
together with autonomy, cf. also Proposition [3.4.3]

In regard of the considerations in Subsection 2.4.2] we can infer the
following.

Proposition 3.4.3 (Stability/Stabilizability criteria and QKF).
Let [E,A] € ¥, and assume that the QKF of sE — A is given by
B23). Then the following holds true:

[E, A] is if, and only if,

completely stabi- | {(a) =0, v=(1,...,1) and c(A,) C C_.
lizable

strongly  stabiliz- | = (1,...,1), v =(1,...,1) and o(As) CC_.
able

stabilizable in the
behavioral sense

autonomous (B)=0.

completely stable | {(a) =0, ¢(B) =0, v=(1,...,1) and 0(As) C

strongly stable a=(1,...,1), 4pB) =0, v=(1,...,1) and

stable in the
behavioral sense

The subsequent algebraic criteria for the previously defined notions
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of stabilizability and autonomy follow from Proposition by us-
ing the invariance under transformation and the direct verification of
the criteria by means of the QKF — similar to the argumentation in
Section 3.3

Corollary 3.4.4 (Algebraic criteria for stabilizability).
Let [E, A] € ¥;,,. Then the following holds true:

[E, Al is if, and only if,

imR A g imR E and

completely  stabi- rkg(s)(SE — A) = tke(AE — A) for all X € C,.

lizable

imp A Cimgp F + A -kerg £ and

strongly  stabiliz- rkR(s)(SE — A) =rtkc(AE — A) for all X € @Jr.

able

stabilizable in the

behavioral sense tkp(s)(sE — A) = the(AE — A) for all A € C,.

autonomous kerg(s) (s — A) = {0}.

Corollary [3.4.4 leads to the following implications:

E : stabilizable
completely : . strongly i ' in the b
stabiliz= == stabiliz- = e be
: : : ¢ havioral
able : :  able
: : sense
H H DR R
......................... 5 .
completely : strongly 5 . in the
stable . stable . behavioral
.......................... et SCDSE
index at

most one
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Remark 3.4.5.

(i) Strong stabilizability implies that the index of sE — A is at most

one. In the case where the matrix [E, A] € R>?" has full row
rank, complete stabilizability is sufficient for the index of sE — A
being zero.

On the other hand, behavioral stabilizability of [E, A] together
with the index of sEF— A being not greater than one implies strong
stabilizability of [E, A]. Furthermore, for systems [F, A] € ¥,
with rkg[F, A] = [, complete stabilizability is equivalent to be-
havioral stabilizability together with the property that the index
of sEE — A is zero.

For ODEs the notions of complete stabilizability, strong stabiliz-
ability, stabilizability in the behavioral sense, complete stability,
strong stability and stability in the behavioral sense are equiva-
lent.

The behavior of an autonomous system [E,A] satisfies
dimp g[E, A] = ng, where ng denotes the number of rows of the
matrix A, in the QKF ([B.2.3)) of sE — A. Note that regularity of
sFE — A is sufficient for autonomy of [E, A].

(iii) Autonomy has been algebraically characterized for linear differen-

3.4

tial behaviors in [198, Sec. 3.2]. The characterization of autonomy
in Corollary B.4.4] can indeed be generalized to a larger class of
linear differential equations.

.2 Stabilization by feedback

A system [E, A, B] € ¥;,,, can, via state feedback with some F' €
R™*" be turned into a DAE [E, A+ BF| € 3;,,. We now present some
properties of [E, A+ BF] € ¥;, that can be achieved by a suitable

feed
a sy

back matrix F' € R"*". Recall that the stabilizability concepts for
stem [E, A, B] € ¥;,,,m» have been defined in Definition B.1.5l.

Theorem 3.4.6 (Stabilizing feedback).

For
(a)

a system [E, A, B] € ¥, the following holds true:

[E, A, B] is impulse controllable if, and only if, there exists F €
R™*™ such that the index of sE — (A + BF') is at most one.
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(b) [E, A, B] is completely stabilizable if, and only if, there exists F' €
R™* ™ such that [E, A+ BF] is completely stabilizable.

(c) [E, A, B] is strongly stabilizable if, and only if, there exists F €
R™ ™ such that [E, A+ BF] is strongly stabilizable.

Proof:

(a) Let [E, A, B] be impulse controllable. Then [F, A, B] can be put

into feedback form (B.2.9), i.e., there exist W € GL;(R),T" € G1,(R)
and F' € R™*" such that

W(sE — (A+BEFT™HT

[ sI,—-N] 0 0 0 0 0
0 SKﬂ—Lﬂ 0 0 0 0
o 0 0 sL]—-KJ 0 0 0 (3-4-2)
- 0 0 0 sK{-L] 0 0
0 0 0 0 SN;»;_IM\ 0
0 0 0 0 0 sl—Ac

By Corollary B.2.8(b) the impulse controllability of [E, A, B] im-
plies that v = (1,...,1),6 = (1,...,1) and Kk = (1,...,1). There-
fore, we have that, with ' = FT~!, the pencil sE — (A + BF) has
index at most one as the index is preserved under system equiva-
lence.

Conversely, assume that [F, A, B] is not impulse controllable. We
show that for all /' € R™*" the index of sE' — (A + BF) is greater
than one. To this end, let F' € R™*" and choose W € G;(R), T €
GL,(R) and ' € R™" such that (3:Z9) holds. Then, partitioning

s — A:=W(sE — (A+ BF + BFT'))T
W(sE — (A+ BFTY)T —WBVVFT

[ slja|—(NJ+EaFi1) —EoFis ~EqoFi3 ~EoF1y —EoFis —EoFig |
0 SKﬂ—Lﬂ 0 0 0 0
_ 7EA/F21 7E7F22 SLI*(K,;F+EA/F23) 7EA/F24 7EA/F25 7E7F26
0 0 0 SK;*L:;F 0 0
0 0 0 0 SN,{fIM 0
0 0 0 0 0 SInngE
(3.1.3)

Now the assumption that [F, A, B] is not impulse controllable leads
toy #(1,...,1),0 # (1,...,1)orx # (1,...,1). We will now show
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that the index of sE — (A + BF + BFT_l) is greater than one by
showing this for the equivalent pencil in (8.43) via applying the
condition in (BZH): Let Z be a real matrix with img Z = kerg E.
Then

fozl oo o o]

0 0 00 Z o]

where im Z; = ker Kg = im Eg and im Zy = ker N, = im F,,.. Tak-
ing into account that img £, C img LI, we obtain that

Z

img [Oja|—e()+151-£8)0 Ihitialelsl Oine) [E AZ]
LT 0 0 EFyZ
:imR 0 K(;r 0 0
0 0 N. 2

On the other hand, we have

g [Oja—e()+(3-e8) Ihi+lsi+isl Otne) [E A
LT 0 0 K +E Py EF, EFs;
—img | 0 K] 0 0 Ll 0
0 0 N, 0 0 I

Since the assumption that at least one of the multi-indices satisfies
v# (1,...,1),0 #(1,...,1), or k # (1,...,1) and the fact that
im Z5 = im F,. lead to

. L] 0 0 E,FyZs . L] 0 0 KJ+E,F3 E\Fyy E, Fos
ImR | 0 K} 0 0 Cimg | 0 K 0 0 L] 0 ,
0 0 N. 2 0 0 N, 0 0 I

and thus o o

img [ AZ] Cimg [E A],
we find that, by condition (B.2.5)), the index of sE' — (A + BF +
BET™1) has to be greater than one. Since F was chosen arbitrarily

we may conclude that sE — (A + BF') has index greater than one
for all F' € R™*" which completes the proof of (a).

If [E, A, B] is completely stabilizable, then we may transform the
system into feedback form (3.4.2)). Corollary B.2.8(h) implies v =
(1,...,1), 0 = (1,...,1), (k) = 0, and o(Az) € C_. Further,
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by [230, Thm. 4.20], there exists some Fj; € RI®*4®) guch that
(N + FE F11) C C_. Settlng F = [Ej]l 1,.. 73’3 1,....6 with E] =0
for i # 1 or j # 1, we obtain that with F = FT! + VFT! the
system [E, A+ BF ] is completely stabilizable by Proposition 3.4.3]
as complete stabilizability is preserved under system equivalence.

On the other hand, assume that [E, A, B] is not completely stabi-
lizable. We show that for all ' € R™*" the system [E, A + BF]
is not completely stabilizable. To this end, let F' € R™*" and
observe that we may apply a transformation as in (3.4.3). Then
the assumption that [F, A, B is not completely stabilizable yields
v # (1,...,1), § # (1, 1), (k) > 0, or 0(4e) € C_. If
vy#(1,...,1),0 #(1,.. )0r€()>0 then img A € img E, and
by Corollary [3.4.4] the system [E, A] is not completely stabilizable.
On the other hand, if vy = (1,...,1),6 = (1,...,1), /(k) =0, and
A € 0(Az) NC, we find im¢ ()\E — fl) C imc E, which implies

tke(AE— A) <rkeE=n—(8) — () =n— ((8) "Z2 vkp(,) (sE — A).

Hence, applying Corollary 344 again, the system [E, A] is not
completely stabilizable. As complete stabilizability is invariant un-
der system equivalence it follows that [E, A+ BF + BFT '] is not
completely stabilizable. Since F' was chosen arbitrarily we may
conclude that [E, A + BF] is not completely stabilizable for all
F € R™" which completes the proof of (b).

(¢) The proof is analogous to (b). O
Remark 3.4.7 (State feedback).

(i) If the pencil sE— A is regular and [E, A, B] is impulse controllable,
then a feedback F' € R™*" can be constructed such that the
pencil sE — (A + BF) is regular and its index does not exceed
one: First we choose W, T, F' such that we can put the system
into the form (B8.42). Now, impulse controllability implies that
v=(,...,1), 6 = (1,...,1) and kK = (1,...,1). Assuming
0(6) > 0 implies that for all ¥ € R™" any QKF of the pencil

— (A4 BFT ' + BF) satisfies £() > 0 (in the form ([ZZ3)),

as the feedback F' cannot act on this block, which contradicts
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regularity of sE — A. Hence it holds ¢(§) = 0 and from [ = n we
further obtain that ¢(y) = ¢(8). Now applying another feedback
as in (B.43), where we choose Fyy = Ej € RUOXIBl and Fy; = 0
otherwise, we obtain, taking into account that £, = Iy, and that
SKB — Lﬁ
— EBT
regular with index at most one.

the pencil [ ] is regular, that sE — (A4 BF) is indeed

(ii) The matrix Fj; in the proof of Theorem [B.4.6/(b) can be con-
structed as follows: For j =1,... ¢(«), consider vectors

1xay
a; = —[ajaj_l,...,ajo] e R,

Then, for
Fll — dlag (al, ceey ag(a)) - Rf(a)x|a|

the matrix N, + E, F1; is diagonally composed of companion ma-
trices, whence, for

pi(s) = s + ajo,_15% 4+ ...+ ajo € R[s]

the characteristic polynomial of N, + E,F1; is given by
)
det(sljo) — (No + EaFn1)) = [ [ pi(s)-
j=1

Hence, choosing the coefficients aj;, 7 =1,...,l(a), 1 =0,...,q;
such that the polynomials pi(s),...,pya)(s) € R[s] are all Hur-
witz, i.e., all roots of pi(s), ..., pea)(s) are in C_, we obtain sta-
bility.

3.4.3 Control in the behavioral sense

The hitherto presented feedback concept consists of the additional
application of the relation u(t) = Fz(t) to the system $Ez(t) =
Ax(t) + Bu(t). Feedback can therefore be seen as an additional al-
gebraic constraint that can be resolved for the input. Control in the
behavioral sense or, also called, control via interconnection [248] gener-
alizes this approach by also allowing further algebraic relations in which
the state does not necessarily uniquely determine the input. That is, for
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given (or to be determined) K = [K,, K,] with K, € R*" K, € R”*™,
we consider the interconnected behavior

)" u(t)")" € kerp K
%[EAB] ::{ («T,U) c %[E,A,B] (ﬂf( ) u( ) ) €IR }

for almost all ¢ € R
= %[E,A,B] m %[Oq,n;K&L‘aK’U].

We can alternatively write

%[E A8 = DEK AK),

s[5 14 2])

The concept of control in the behavioral sense has its origin in the works
by WILLEMS, POLDERMAN and TRENTELMAN [19,[198, 2311247, [24§],
where differential behaviors and their stabilization via control by in-
terconnection is considered. The latter means a systematic addition
of some further (differential) equations such that a desired behavior is
achieved. In contrast to these works we only add equations which are
purely algebraic. This justifies to speak of control by interconnection
using static control laws. We will give equivalent conditions for this
type of generalized feedback stabilizing the system. Note that, in prin-
ciple, one could make the extreme choice K = I,,,, to end up with
a behavior

Bfas S { (00) € LhRR X R) | (2,u) 0 },

where

which is obviously autonomous and stable in the behavioral sense. This,
however, is not suitable from a practical point of view, since in this in-
terconnection, the space of consistent initial differential variables is
a proper subset of the initial differential variables which are consistent
with the original system [E, A, B]. Consequently, the interconnected
system does not have the causality property - that is, the implementa-
tion of the controller at a certain time ¢t € R is not possible, since this
causes jumps in the differential variables. To avoid this, we introduce
the concept of compatibility.

Definition 3.4.8 (Compatible and stabilizing control).
Let [E, A, B] € ¥;,,m. The control matrix K = [K,, K,| € R&*" xR™>™
is called
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(a) compatible for [E, A, B] if, and only if, for any 2 € V[%HA B there
exists some (x,u) € %{E,A,B] with Fz(0) = Ea°.

(b) stabilizing for [E, A, B] if, and only if, [EX| AX] € /4y nim is sta-
bilizable in the behavioral sense.

Remark 3.4.9 (Compatible control).

Our definition of compatible control is a slight modification of the
concept introduced by JULIUS and VAN DER SCHAFT in [134] where
an interconnection is called compatible, if any trajectory of the system
without control law can be concatenated with a trajectory of the in-
terconnected system. This certainly implies that the space of initial
differential variables of the interconnected system cannot be smaller
than the corresponding set for the nominal system.

Theorem 3.4.10 (Stabilizing control in the behavioral sense).

Let [E,A,B] € ¥1m. Then there exists a compatible and stabilizing
control K = [K,, K,] € R x R™™ for [E, A, B], if, and only if,
[E, A, B] is stabilizable in the behavioral sense. If [E, A, B] is stabiliz-
able in the behavioral sense, then the compatible and stabilizing control
K can moreover be chosen such that [E®, AX] is autonomous, i.e., the
interconnected system [EX, AX] is stable in the behavioral sense.

Proof: Since, by definition, [F, A, B] € ¥, is stabilizable in the
behavioral sense if, and only if, for s€ — A = [sE — A, —B], the DAE
(€, A] € ¥ ntm 1s stabilizable in the behavioral sense, necessity follows
from setting ¢ = 0.

In order to show sufficiency, let K = [K,, K,] € R?”*" x R?”™ be a
compatible and stabilizing control for [E, A, B]. Now the system can
be put into feedback form, i.e., there exist W € GL(R), T" € GL,(R),
V e Gl,,(R) and F € R™" such that

sE—A B] _[W 0][sE—A B][T 0
-K, K, |0 I|| -K, K, |-F V|’

where [E, A, B] is in the form [.29). Now the behavioral stabilizabil-

ity of [EX, AX] implies that the system [EX, AX] := [[109 8] , [I?x Ii”

is stabilizable in the behavioral sense as well. Assume that [E, A, B] is
not stabilizable in the behavioral sense, that is, by Corollary B.2.8(i),
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there exists A € o0(Az) N C,. Hence we find 2J € R" \ {0} such that
Azxd = Axd. Then, with z(-) := (0,...,0,(e’zd)" )T, we have that

(z,0) € Bip ip- As z(0) € V%HA B = T V[‘iéffA’B], the compatibil-

ity of the control K implies that there exists (z,u) € %[Iﬁj A, With
Ez(0) = ETz(0). This gives (WET)T'%2(0) = WETxz(0) and writ-

ing T712(t) = (il(t)T, ..., Ze(t)T) T with vectors of appropriate size,
we obtain Z(0) = xJ. Since the solution of the initial value problem
vy = Az, y(0) = :Cg, is umque we find Zg(t) = ) for all t € R. Now

(T2, -V IFT 2 +V~1ta) € Bpx jx) and as for all (2, 4) € Bipx jx|
with (2(t),a(t)) = (T71z(t), -V IFT ' + V~1a(t)) for almost all
t < 0 we have z4(t) = Zg(t) for all t € R, and Z¢(t) /4 0 as t — oo since
A € C,, this contradicts that [E®, AX] is stabilizable in the behavioral
sense.

It remains to show the second assertion, that is, for a system
[E,A,B] € X, that is stabilizable in the behavioral sense, there
exists some compatible and stabilizing control K such that [ET| AX] is
autonomous: Since, for [Ey, Ay, B|, [E2, Ag, Ba] € ¥y, with

W.T.V.F
[Ey, AL, Bil ~pe [Ea, Ag, By,

Ky € RHM) and Ky = Ky [T 0}

F V|’

the behaviors of the interconnected systems are related by

T O Kl K2
[F V} % El’Al’Bl] %[EQ;AQ;BQ] ?

it is no loss of generality to assume that [F, A, B] is in feedback
form (3:2.9), i.e

sliy~Na 0 0 0 0 0

0 SKB LB 0 0 0 0

0 0 sK]—-L] 0 0 0

sk — = ! T )
0 0 0 5K5 L 0 0
0 0 0 0 sN, I‘,{| 0
L0 0 0 0 0 sl —A
- E, 0 0
0 B, 0
— Y

B 0 0O
0 00
L 0 00
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Let F; € RYU@xlel be such that det(sljy — (No + EqoF11)) is Hurwitz.
Then the DAE

[ oo )

is stable in the behavioral sense. Furthermore, by reasoning as in Re-

mark B.4.7(ii), for
aj = [ajg,—2,...,a,1] € R
with the property that the polynomials
pi(s) =" + ajz 15"+ ...+ aj €R[s]
are Hurwitz for j = 1,...,¢(«), the choice
K, = diag (a1, ..., ayg)) € RLB) (8]

leads to an autonomous system

KECEFEEC

which is also stable in the behavioral sense. Since, moreover, by Corol-
lary B.2.8 (i), we have o(Az) C C_, the choice

Fii 0 000 0| —Iya 0 0
K=|0 K, 0000 0 0 0
0 0 0000 0 0 Lyt i

leads to a behavioral stable (in particular autonomous) system. Since
the differential variables can be arbitrarily initialized in any of the
previously discussed subsystems, the constructed control is also com-
patible. ]

3.5 Invariant subspaces

This section is dedicated to some selected results of the geometric the-
ory of differential-algebraic control systems. Geometric theory plays
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a fundamental role in standard ODE system theory and has been in-
troduced independently by WONHAM and MORSE and BASILE and
MARRO, see the famous books [16,252] and also [230], which are the
three standard textbooks on geometric control theory. In [I59] LEWIS
gave an overview of the to date geometric theory of DAEs. As we
will do here he put special emphasis on the two fundamental sequences
(Vi)ien, and (W,)en, of subspaces defined as follows:

Vo :i=R", Vii1 := AY(EV; + img B) C R, Vo=V,
1€Ng
Wy = {0}, Wi = Eil(AWZ + Imp B) C Rn, W* = U W;.

1€Ng

Compared to the Wong sequences for matrix pencils in Definition 2.2.1],
in the definition of the sequences (V;);en, and (W, );en, the image of B
is added before taking the pre-image. If B = 0, then we end up with
the Wong sequences. However, if B # 0, then (V;);en, and (W))ien,
are in general not Wong sequences corresponding to any matrix pencil.
This justifies to call (V;);en, and (W;)ien, augmented Wong sequences
with respect to the control system (3.1.1]).

The reachable space of a system [E, A, B] can be represented by the
intersection of the limits of the augmented Wong sequences.

Proposition 3.5.1 (Reachable space [200, Sec. 4]).
For [E, A, B] € ¥, and limits V* and W* of the augmented Wong
sequences we have

R[E,A,B] =V N W*

It has been shown in [13] (for discrete systems), see also [11],[14],45)
188], that the limit V* of the first augmented Wong sequence is the
space of consistent initial states. For regular systems this was proved
in [158].

Proposition 3.5.2 (Consistent initial states [13]).
For [E, A, B] € ¥ ,m and limit V* of the first augmented Wong se-
quence we have

V[E,A,B] =V~

Various other properties of V* and W* have been derived in [13] in
the context of discrete systems.
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For regular systems OZCALDIRAN [187] showed that V* is the supre-
mal (A, E, B)-invariant subspace of R” and W* is the infimal restricted
(E, A, B)-invariant subspace of R"”. These concepts, which have also
been used in [3,[13,[158,175] are defined as follows.

Definition 3.5.3 ((A, E, B)- and (FE, A, B)-invariance [187]).
Let [E, A, B] € ¥;,,m- A subspace V C R" is called (A, E, B)-invariant
if, and only if,

AV - EV + imR B.

A subspace W C R" is called restricted (E, A, B)-invariant if, and only
if,
W= E (AW +img B).

It is easy to verify that the proofs given in [187, Lems. 2.1 & 2.2]
remain the same for general E, A € R>*" and B € R™*™ - this was
shown in [I3] as well. For V* this can be found in [3], see also [175]. So
we have the following proposition.

Proposition 3.5.4 (Augmented Wong sequences as invariant sub-
spaces).

Consider [E, A, B] € ¥j,,.m and the limits V* and W* of the augmented
Wong sequences. Then the following statements hold true.

(a) V* is (A, E, B)-invariant and for any V C R" which is (A, E, B)-
invariant it holds V C V*;

(b) W* is restricted (E, A, B)-invariant and for any YW C R™ which is
restricted (F, A, B)-invariant it holds W* C W.

It is now clear how the controllability concepts can be characterized
in terms of the invariant subspaces V* and W*. However, the state-
ment about R-controllability (behavioral controllability) seems to be
new. The only other appearance of a subspace inclusion as a charac-
terization of R-controllability that the author is aware of occurs in [70]
for regular systems: if A = I, then the system is R-controllable if, and
only if, imgp EP C (EP|B), where EP is the Drazin inverse of E, cf.
Section B.7(iv).

Theorem 3.5.5 (Geometric criteria for controllability).
Consider [E, A, B] € ¥j,,.m and the limits V* and W* of the augmented
Wong sequences. Then [E, A, B] is
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(a) controllable at infinity if, and only if, V* = R";

(b) impulse controllable if, and only if, V* + kerg E = R" or, equiva-
lently, EV* = imp E;

(c) controllable in the behavioral sense if, and only if, V* C W*;
(d) completely controllable if, and only if, V* N W* = R";

(e) strongly controllable if, and only if, (V* N W*) + kerg E = R" or,
equivalently, E(V* NW*) = img E.

Proof: By Propositions B.5.1] and it is clear that it only remains
to prove (c). We proceed in several steps.

Step 1: Let [Ey, Ay, By], [E2, Ag, Bs] € ¥, such that for some W €
GL(R), T € G1,(R), V € GL,,(R) and F' € R™*" it holds

W,T,V,F
[Ey, Ay, Bil ~pe [Ea, Ag, B

We show that the augmented Wong sequences Vi, W} of [Ey, Ay, By]
and the augmented Wong sequences V2, W? of [Esy, As, By are related
by

VieNy: V=TV A W =T""W2

7

We prove the statement by induction. It is clear that Vi = T-1VE.
Assuming that V! = T-1V? for some i > 0 we find that, by (B2.1)),

VL, = ATNEY! +img B))

Jy eV Jue R™:

W (AT + BoT)x = WEyTy + W B,V }
= {:UER” | HZGVEHUERWL: AsTx = Eyz + Byv }
= T (A7 N(EY! +img By)) =T V2.

7

= {xER”

The statement about W! and W? can be proved analogous.

Step 2: By Step 1 we may without loss of generality assume that
[E, A, B] is given in feedback form (3.2.9). We make the convention
that if o € N* is some multi-index, then o — 1 := (o — 1,..., 0 — 1).
It not follows that

VieNg: V=R x R x img N7 _; x img(N,_)" x img N}, x R",
(3.5.1)
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which is immediate from observing that KVT x = LIy + E,u for some
x,y,u of appropriate dimension yields v = V,_1y and Lgx =K (ST y for
some z,y yields x = Nj ,y. Note that in the case v, = 1 or §; = 1,
i.e., we have a 1 x 0 block, we find that V,,_; and Ns,_; are absent, so

these relations are consistent.
On the other hand we find that

Vie Ny:
W; = kerg N, X kerg N} x kerg N;_l x {049 5 kerg N7 x {0},
(3.5.2)
which indeed needs some more rigorous proof. First observe that
img E, = kerg N, kerg K3 = kerg N and (LJ)_l(imR E,) =imr E, 4
= kerg V,_1. Therefore we have

Wi = E'(img B)
= kerg N, x kerg N3 x kerg N,_1 X {O}|5|_€(5) X kerg IV, x {0}".

Further observe that NN = N,N! N~ for all i € N and, hence, if
x = NJy+ E,u for some x,u and y € kerg N1 it follows x € kerg IV,,.
Likewise, if L,Ix = K,YT y+ E.u for some x,u and y € kerg nyj we find
r = NJ_ly + EVT_lu and hence IS kerg Né—r Finally, if Kgx = Lgy
for some x and some y € kerg Né’l it follows that by adding some zero

rows we obtain Ngzx = NﬁNgy and hence, as above, x € kerg Né. This
proves (3.5.2).
Step 3: From ([B.5.]) and (3.5.2) it follows that

V* = Rlol « RIAI « imR{O}Ivl—f(v) < {0}|5I—€(5) > {O}IHI x R,

Ww* = Rlel x RIFI x img RO % {0}|6|—£(5) < RIF % {0y,

As by Corollary B2Z8(f) the system [E, A, B] is controllable in the
behavioral sense if, and only if, nz = 0 we may immediately deduce that
this is the case if, and only if, V* C W*. This proves the theorem. [J

Remark 3.5.6 (Representation of the reachable space).
From Proposition [3.5.1] and the proof of Theorem [B.5.5 we may imme-
diately observe that, using the notation from Theorem [3.2.6] we have

RiE,a,8
— 71 (R|a| « RIBI % imR{O}M_E(V) « {0}|5|—f(5) > {0}|f<| > {O}nz) .
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3.6 Kalman decomposition

Nearly fifty years ago KALMAN [138] derived his famous decomposition
of linear ODE control systems. This decomposition has later been
generalized to regular DAEs by VERGHESE at al. [241], see also [80]. A
Kalman decomposition of general discrete-time DAE systems has been
provided by BANASZUK et al. [14] (later generalized to systems with
output equation in [11]) in a very nice way using the augmented Wong
sequences (cf. Section B.5). They derive a system

Eun Ep| |An Ap| |B
o wl bl 2] e
which is system equivalent to given [E, A, B] € ¥;,,,, with the prop-
erties that the system [E1q, A11, By] is completely controllable and the
matrix [F1, A1, By] has full row rank (strongly H-controllable in the
notation of [14]) and, furthermore, Rg,, 4,,0 = {0}
This last condition is reasonable, as one should wonder what prop-

erties a Kalman decomposition of a DAE system should have. In the
case of ODEs the decomposition simply is

A A B, .
” 0 A22] ’ [0 ” ,  where [A11, By is controllable.

Therefore, an ODE system is decomposed into a controllable and an
uncontrollable part, since clearly [Ass, 0] is not controllable at all. For
DAEs however, the situation is more subtle, since in a decomposi-
tion (B.61) with [Fy1, A, Bi] completely controllable (and
[E11, Apg, By full row rank) the conjectural ‘uncontrollable’ part
[E99, Agg, 0] may still have a controllable subsystem, since systems of
the type [K3, Ls, 0] are always controllable. To exclude this and ensure
that all controllable parts are included in [Ey1, A1p, B1] we may state
the additional condition (as in [14]) that

R[E22,A22,0] - {0} .

This then also guarantees certain uniqueness properties of the Kalman
decomposition. Hence, any system (B.6.1) with the above properties
we may call a Kalman decomposition.
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Definition 3.6.1 (Kalman decomposition).
A system [E, A, B] € ¥, is said to be a Kalman decomposition if,
and only if,

|| Eu Ei2| |An Aw| |Bi
P N T N [T
where EH,AH € Rllxnl, Elg,Alg € Rllan, EQQ,AQQ - R2%72 gand By €

Ri*m such that [Eh1, A1, Bl € Xy, n,m is completely controllable,
I‘kR[En, Aqp, B1] =l and R[EQQ,AQQ,OZQ,m] — {0}

We cite the result of [14] and sketch the proof.

Theorem 3.6.2 (Kalman decomposition).
For [E, A, B] € ¥ m, there exist W € GL(R), T € Gl,(R) such that
(WET,WAT, W BJ is a Kalman decomposition[3.6.2.

Proof: The Kalman decomposition (3.6.2) can be derived using the
limits V* and W* of the augmented Wong sequences presented in Sec-
tion 3.5l It is clear that these spaces satisfy the following subspace
relations:

E(V' N W)
AV AW

(EV* + Imp B) M (AW* + Imp B),

C
C (EV* +img B) N (AW" + img B).

Therefore, if we choose any full rank matrices Ry € R"*™, P, € R"*"2,
Ry € Rl Py € R guch that

img Ry = V'MW, imgR; @img P, =R", img Ry ® imp P, = R,
img Ry = (EV* + impg B) N (AW* + impg B),

then [Ry, Pi] € GL,(R) and [Ry, 5] € GL;(R), and, furthermore, there
exist matrices Fi1, A1 € RiV™M Ely Ay € RV Foy Agy € RI2X™
such that

ER, = RyE, AR, = RyAp,
EP = RyEi9+ PyEy, AP, = RyApn+ PyAg.

Since img B C (EV* +1img B) N (AW* +img B) = img R, there exists
B; € Rh*™ guch that B = RyB;. All these relations together yield
the decomposition (B.6.2) with W = [Ry, 5] and T = [Ry, P1]7'. The
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properties of the entries in (B.6.2) essentially rely on the observation
that by Proposition B.5.1]

R[E,A,B] =V'NW" = imp Rl — T_l(Rnl x {0}”2)
We omit the proof of this and refer to [14]. 0

Remark 3.6.3 (Kalman decomposition).
It is important to note that a trivial reachable space does not necessarily
imply that B = 0. An intriguing example which illustrates this is the

T e[l e

Another important fact we like to stress by means of this example is
that B # 0 does no necessarily imply n; # 0 in the Kalman decompo-
sition (3.6.2). In fact, the above system [E, A, B] is already in Kalman
decomposition with I; = ls = 1,n1 = 0,ne = 1,m = 1 and F» = 1,
Aip =0, By =1 as well as EFys = 0, Ays = 1. Then all the required
properties are satisfied, in particular rkg|[F11, A11, B1] = rkg[1] = 1 and
the system [Ey1, A1, Bi] is completely controllable as it is in feedback
form (B.29) with v = 1; complete controllability then follows from
Corollary B2.8. However, [Ey1, A1, By] is hard to view as a control
system as no equation can be written down. Nevertheless, the space
R(E,,,4,,,B,) has dimension zero and obviously every state can be steered
to every other state.

We now analyze how two forms of type (8.6.2)) of one system [E, A, B]
€ Xy nm differ.

Proposition 3.6.4 (Uniqueness of the Kalman decomposition).

Let [E, A, B] € X, be given and assume that, for all i € {1,2}, the

systems [E;, A;, Bi] mf\/Jsj; [E, A, B] with

4 8B — Ay o sEie — Ay | B
shi—di= 0 sEyy; — Ao |’ Bi = 0

l1;Xn1 l1;Xno ; lo ;i Xng
where Eny g, Ay € ROV By gy Ao € RV Flgg iy Agg; € R217M24,
By € R*m gre Kalman decompositions.
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Then l171 = ll,g, l271 = l272, ni1 = N1z, Na21 = N22. MOT'GOUG’I“, fO’I“
some W1y € Glll,l (R), Wiy € Rl1,1><12,17 Woy € GIZQ’I(R), T € GlnM (R),
Ty € Rzt Ty € Gl,,, (R), we have

_ Wi W _ Ty T
1_ 11 12 1 (411 412
WoW " = [ 0 ng} , 17T = [ 0 ng} )

In particular, the systems [En11, A111, B11], [F11.2, A11.2, B12] and, re-
spectively,
[Ea2.1, A22.1,0], [Ea22, A2, 0] are system equivalent.

Proof: It is no loss of generality to assume that Wy = I}, 17 = I,,.
Then we obtain

R™1 x {0} = R[E1,A1,B1] = TQR[E%AQ,BQ] =15 (an X {0})
This implies 111 = n; 2 and

T = [781 ;12:| for some T}; € Glnu? JADRS Rn1,1><><n2,1’ Ty € Glnﬂ.
22 ’ '

Now partitioning

W W]_]_ W12 W]_]_ - RZ111X11,27 W12 c Rl171><lg72’
9 =
War Waa| ' Wy € RZQ’lxh’Q, Way € Rlz1xl22

the block (2,1) of the equations W1 E Ty = E,, W1 ATy = Ay and
W1B; = By give rise to

0=Wa [EFns Aunga Biy).

Since the latter matrix is supposed to have full row rank, we obtain
W51 = 0. The assumption of W5 being invertible then leads to [; ; < ».
Reversing the roles of [F1, Ay, Bi] and [Es, A, By, we further obtain
lip < li1, whence 12 = l1;. Using again the invertibility of W, we
obtain that both Wi, and W5, are invertible. ]

It is immediate from the form (B.6.2) that [E, A, B] is completely
controllable if, and only if, n; = n. The following result character-
izes the further controllability and stabilizability notions in terms of
properties of the submatrices in (8.6.2).
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Corollary 3.6.5 (Properties induced from the Kalman decomposi-
tion).
Consider [E, A, B] € ¥ ,.m with

WT = 5 o5 [ Pu Bl [An Awrl| |Bi
s [ {1 2.1

such that [E,fl, B] 15 a Kalman decomposition. Then the following
statements hold true:

(a) rkR(S)(SEQQ - A22) = No.

(b) If sE — A is reqular, then both pencils sEy; — A1y and sFEy — Agy
are reqular. In particular, it holds [y = nq and lo = ns.

(c) If [E, A, B] is impulse controllable, then the index of the pencil
sFE99 — Ao is at most one.

(d) [E, A, B] is controllable at infinity if, and only if, img Ao Cimpg Fas.

(e) [E, A, B] is controllable in the behavioral sense if, and only if,
rkR(S)(SEQQ — A22) = rk(C()\EQQ — AQQ) fOT' all A € (C

(f) [E, A, B] is stabilizable in the behavioral sense if, and only if,
I‘kR(s)(SEgg — A22) = I’k(c()\EQQ — AQQ) fOT’ all \ € C+.

Proof:

(a) Assuming that rkg,)(sEz — Ag) < ng, then, in a QKF (B.2.3)
of sFay — Ay, it holds ¢(8) > 0 by (B8.2.6). By the findings of
Remark B.2.7(ii), we can conclude Ry, 45,0, ,.] 7 10}, a contra-

0[2,777,
diction.

(b) We can infer from (a) that ny < ly. We can further deduce from the
regularity of sE'— A that no > [,. The regularity of sE1; — Ay; and
sF9s — Agy then follows immediately from det(sE — A) = det(W -
T) . det(sE11 — All) . det(SEQQ — Agg).

(c) Assume that [E, A, B] is impulse controllable. By Proposition3.3.3
and the invariance of impulse controllability under system equiva-
lence this implies that

. [All A12} C img [Ell Ey By AnZi+ A2y

0 Ao 0 FEy» O Ao Zs ’
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where Z = [Z],Z)]" is a real matrix such that imgZ
= kerg [E(}l %z] The last condition in particular implies that
imp Z5 C kerr F9 and therefore we obtain

imp Ago C imp Fog + Aoy kerg Foo,

which is, by (B.24), equivalent to the index of sEs — Agy being at
most one.

Since rkr[FE11, A1, B1] = [1 and the system [Eqy, Ajq, Bi] is con-
trollable at infinity, Proposition B33 leads to rkg[E11, B1] = .
Therefore, we have

: Evw Ew Byl o .
1mR[0 Foy 0]—R X 1mp Eoo.

Analogously, we obtain

Ell E12 All A12 Bl

o [ 0 FEyn 0 A 0] =R" x (imp By + imp Aso) .

Again using Proposition [3.3.3 and the invariance of controllabil-
ity at infinity under system equivalence, we see that [F, A, B] is
controllable at infinity if, and only if,

Rll X (imR E22 + imR AQQ) = Rll X imR EQQ,
which is equivalent to img Ass C impg Fas.

Since I'kR[EH,AH,Bl] = ll and [EH,AH,Bl] € le,nl,m 1S com-
pletely controllable it holds

I'k((j[)\Ell — All) Bl] =1{; forall A € C.
Therefore, we have

AENW — A AEp — A By
0 Ay — Ay 0

= ll + I‘k(c()\EQQ — Agg),

I"k(cp\E - A, B] = I‘k@

and, analogously, rkg(s)[sE — A, B] = I} + 1kp(s)(sE22 — Asz). Now
applying Proposition we find that [E, A, B] is controllable in
the behavioral sense if, and only if, rkg(s) (s — Agz) = k(A2 —
Ago) for all A € C.
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(f) The proof of this statement is analogous to (e). O

Remark 3.6.6 (Kalman decomposition and controllability).

Note that the condition of the index of sFs — Ass being at most one
in Corollary B.6.5/(c) is equivalent to the system [Eag, Aso, 04, being
impulse controllable. Likewise, the condition img Ass C img Fas in (d)
is equivalent to [Eaa, Ago, 01,,,] being controllable at infinity. Obviously,
the conditions in (e) and (f) are equivalent to behavioral controllability
and stabilizability of [Ea, Asa, 0p, ], T€sp.

Furthermore, the converse implication in (b) does not hold true. That
is, the index of sE99 — Ay being at most one is in general not sufficient
for [E, A, B] being impulse controllable. For instance, reconsider sys-
tem (B.6.3) which is not impulse controllable, but sFy — Ay = —1 is
of index one. Even in the case where sE — A is regular, the property of
the index of sFy — Agy being zero or one is not enough to infer impulse
controllability of sE — A. As a counterexample, consider

a1 6)

3.7 Notes and References

(i) The controllability concepts are not consistently treated in the
literature. For instance, one has to pay attention if it is (tacitly)
claimed that [E, B] € R*(#m) or [E, A, B] € R>*m) haye full
rank.

For regular systems we have the following:

concept coincides with no- | called [...] in
tion In
controllability at infinity | see item |(v)| reachability at oco
in [158]
impulse controllability [77] and [121], | controllability at
Rem. 2] oo in [I5§]; con-

trollability at in-
finity in [6],[7,241]

R-controllability [70, RO, 254] and | -
[121, Rem. 2]
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complete controllability | [70L80,254] controllability
in [77]
strong controllability [241] and [I21, | impulse controlla-
Rem. 2] bility in [103]
Some of these aforementioned articles introduce the controlla-
bility by means of certain rank criteria for the matrix triple
[E, A, B]. The connection of the concepts introduced in Def-
inition B.1.5 to linear algebraic properties of E/, A and B are
highlighted in Section 3.3
For general DAE systems we have:
concept coincides with no- | called [...] in
tion in
controllability at infinity | — -
impulse controllability [TOT, 117, [130] controllability at
infinity in [52]
R-controllability — -
complete controllability | [I8§] controllability
in [9§]
strong controllability — controllability
in [18§]

Our behavioral controllability coincides with the framework which
is introduced in [198, Definition 5.2.2] for so-called differential be-
haviors, which are general (possibly higher order) DAE systems
with constant coefficients. Note that the concept of behavioral
controllability does not require a distinction between input and
state. The concepts of reachability and controllability in [12HI5]
coincide with our behavioral and complete controllability, resp.
(see Sec. B.3)). Full controllability of [260] is our complete con-
trollability together with the additional assumption that solutions
have to be unique.

Stabilizability in the behavioral sense is introduced in [198, Def-
inition 5.2.2]. For regular systems, stabilizability is usually de-
fined either via linear algebraic properties of £, A and B, or
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(iii)

(iv)

by the existence of a stabilizing state feedback, see [50,51],96]
and [80, Definition 3-1.2.]. Our concepts of behavioral stabi-
lizability and stabilizability coincide with the notions of inter-
nal stability and complete stabilizability, resp., defined in [177]
for the system £2(t) = Az(t) with € = [E, 0], A = [A, B],
A1) = [ (1), w ()]

Other concepts, not related to the ones considered in this chapter,
are e.g. the instantaneous controllability (reachability) of order k
in [188] or the impulsive mode controllability in [I17]. Further-
more, the concept of strong controllability introduced in [230), Ex-
ercise 8.5] for ODE systems differs from the concepts considered
in this thesis.

The reachable and controllable spaces are some of the most im-
portant notions for (DAE) control systems and have been con-
sidered in [I58] for regular systems. They are the fundamental
subspaces considered in the geometric theory, see Section 3.5l
Further usage of these concepts can be found in the following:
in [190] generalized reachable and controllable subspaces of regu-
lar systems are considered; ELIOPOULOU and KARCANIAS [92]
consider reachable and almost reachable subspaces of general
DAE systems; FRANKOWSKA [98] considers the reachable sub-
space in terms of differential inclusions.

A nice formula for the reachable space of a regular system has
been derived by YIP et al. [254] (and later been adopted by
CoBB [77], however called controllable subspace): Consider a
regular system [E, A, B] € ¥, ,,,, with (E, A) in QWF (2.1.7) (in
fact, the WCF is considered in [254], but the calculation is the
same) and B partitioned accordingly, that is

L, 0 g0 | B
=[5 x] a=fon) #=[5)
where N is nilpotent. Then [254, Thm. 2]

Rip.ap = (J|B1) x (N|By),

where (K|L) := img[L, KL,..., K" 'L] for some matrices K &
R™ " [ € R™™. Furthermore, we have [254, Thm. 3]

V[E,A,B] =R"™ x <N|B2>
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This result has been improved later in [70] so that the QWF is
no longer needed. Denoting by EP the Drazin inverse of a given
matrix £ € R™" (see [66]), it is shown [70, Thm. 3.1] that, for
A=1,

Ripam = E°(E”|B) © (I - EEP)(E|B),

where the consideration of A = [ is justified by a certain (time-
varying) transformation of the system [192]. We further have [70,
Thm. 3.2]

Vipap =img EY @ (I — EEP)(E|B).

Yet another approach was followed by CoBB [73] who obtains
that
Ripap = (@B — A)'E|(aE — A)~'B)

for some o € R with det(aE — A) # 0. A simple proof of this
result can also be found in [259).

Impulse controllability and controllability at infinity are usu-
ally defined by considering distributional solutions of (B.1.1]), see
e.g. [77,101,130], sometimes called impulsive modes, see [20,117,
241]). For regular systems, impulse controllability has been intro-
duced by VERGHESE et al. [241] (called controllability at infinity
in this work) as controllability of the impulsive modes of the
system, and later made more precise by COBB [77], see also AR-
MENTANO [6L[7] (who also calls it controllability at infinity) for a
more geometric point of view. In [241] the authors do also de-
velop the notion of strong controllability as impulse controllability
with, additionally, controllability in the regular sense. COBB [74]
showed that under the condition of impulse controllability, the
infinite eigenvalues of regular sE — A can be assigned via a state
feedback u = Fx to arbitrary finite positions. ARMENTANO [0]
later showed how to calculate F'. This topic has been further
pursued in [I50] in the form of invariant polynomial assignment.
The name ‘controllability at infinity’ comes from the claim that
the system has no infinite uncontrollable modes: Speaking in
terms of rank criteria (see also Section3.3)) the system [E, A, B] €
21n,m 1s said to have an uncontrollable mode at % if, and only if,



3.7 Notes and References 155

(vii)

(viii)

(ix)

rklaE + BA, B] < tk|E, A, B] for some o, 8 € C. If 8 =0, then
the uncontrollable mode is infinite. Controllability at infinity has
been introduced by ROSENBROCK [211] - although he does not
use this phrase - as controllability of the infinite frequency zeros.
Later CoBB [77] compared the concepts of impulse controllabil-
ity and controllability at infinity, see [77, Thm. 5]; the notions we
use in the present thesis go back to the distinction in this work.
The concepts have later been generalized by GEERTS [101]
(see [101, Thm. 4.5 & Rem. 4.9], however he does not use the
name ‘controllability at infinity’). Controllability at infinity
of (B.11) is equivalent to the strictness of the corresponding dif-
ferential inclusion [98, Prop. 2.6]. The concept of impulsive mode
controllability in [I17] is even weaker than impulse controllability.

For a discussion of distributional solutions for DAEs see Sec-
tion 25 We briefly refer to [227, 228], where the notions of
impulse controllability and jump controllability are introduced,
which coincide with our impulse controllability and behavioral
controllability, resp.

R-controllability has been first defined in [254] for regular DAEs.
Roughly speaking, R-controllability is the property that any con-
sistent initial state zp can be steered to any reachable state xy,
where here z; is reachable if, and only if, there exist ¢ > 0

and (z,u) € Bjp 4 p such that x € Wﬁ)’i(R;R”), z(0) = 0 and

x(t) = xy; by (B.I12) the latter is equivalent to xy € Vig 4 g, as
stated in Definition [3.1.5l

The concept of behavioral controllability has been introduced by
WILLEMS [245], see also [198]. This concept is suitable for gener-
alizations in various directions, see e.g. [53,167, 120, 153,203,248,
253]. Having found the behavior of the considered control sys-
tem one can take over the definition of behavioral controllability
without the need for any further changes. From this point of view
this appears to be the most natural of the controllability concepts.
However, this concept also seems to be the least regarded in the
DAE literature.

The controllability theory of DAE systems can also be treated
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(xii)

(xiii)

with the theory of differential inclusions [9,[10] as showed by
FRANKOWSKA [9§].

KARCANIAS and HAYTON [141] pursued a special ansatz to sim-
plify the system (B.11]): provided that B has full column rank,
take a left annihilator N and the left inverse B! = (B"B) !B
of B (ie., NB = 0 and B'B = I) such that W = [}}] is in-
vertible and then pre-multiply (B.1.1) by W, thus obtaining the
equivalent system

LNEx = NAx,
u = BY($£Ez — Ax).

The reachability (controllability) properties of (B.II) may now
be studied in terms of the pencil sNE — NA, which is called
the restriction pencil [133], first introduced as zero pencil for the
investigation of system zeros of ODEs in [147,148], see also [144].
For a comprehensive study of the properties of the pencil sNE —
NA see e.g. [140-143].

BANAszUK and PRzYLUSKI [15] have considered perturbations
of DAE control systems and obtained conditions under which the
sets of all completely controllable systems (systems controllable in
the behavioral sense) within the set of all systems ¥, ,, contain
an open and dense subset, or its complement contains an open
and dense subset.

For regular systems which are completely controllable, two canon-
ical forms of [E, A, B] € ¥, ,,, under system equivalence have
been obtained: the Jordan control canonical form in [104] and,
later, the simpler canonical form in [I13] based on the Hermite
canonical form for controllable ODEs [, A, B].

It is known [12/[103] that the class of regular DAE systems is not
closed under the action of state feedback. Therefore, in [219] the
class of regular systems is divided into the families

Yo:={(E,A B)€X,m | det(cosd E—sinf A) #0 },

for 8 € [0, 7), and it is shown that any of these families is dense in
the set of regular systems and the union of these families is exactly
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(xiv)

the set of regular systems. The authors of [219] then introduce
the ‘constant-ratio proportional and derivative’ feedback on g,
l.e.

u= F(cosf x —sinf &)+ v.

This feedback leads to a group action and enables them to obtain
a generalization of Brunovsky’s theorem [48] on each of the sub-
sets of completely controllable systems in Y, see [219, Thm. 6].

GLUSING-LUERSSEN [103] derived a canonical form under the
unchanged feedback equivalence (B.2.1]) on the set of strongly
controllable (called impulse controllability in [103]) regular sys-
tems, see [103, Thm. 4.7]. In particular it is shown that this set
is closed under the action of a feedback group.

For regular systems [E, A, B] € 3, ,,, with det(sE — A) € R[s] \
{0} the usual Hautus and Kalman criteria can be found in a
summarized form e.g. in [80]. Other approaches to derive con-
trollability criteria rely on the expansion of (sE — A)™! as a
power series in s at sg = 0, which is only feasible in the regu-
lar case. For instance, in [I78] the numerator matrices of this
expansion, i.e., the coefficients of the polynomial adj (sE — A),
are used to derive a rank criterion for complete controllability.
Then again, in [I146] Kalman rank criteria for complete control-
lability, R-controllability and controllability at infinity are de-
rived in terms of the coefficients of the power series expansion
of (s£ — A)~™l. The advantage of these criteria, especially the
last one, is that no transformation of the system needs to be per-
formed as it is usually necessary in order to derive Kalman rank
criteria for DAEs, see e.g. [80].

However, simple criteria can be obtained using only a left trans-
formation of little impact: if & € R is chosen such that det(a £ —
A) # 0, then the system is complete controllable if, and only
if, [259, Cor. 1]

rkg [(«E — A)7'B, ((aE — A)7'E)(aE — A)7'B, ...
(@B = A)E)" 0 - A)‘lB} —n,



158

3 Controllability

(xvi)
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and it is impulse controllable if, and only if, [259, Thm. 2]
img(aE — A)"'E + ker(aF — A)'E +img(aF — A)'B = R".

The result concerning complete controllability has also been ob-
tained in [70, Thm. 4.1] for the case A = I and a = 0.

Yet another approach was followed by KUCERA and
ZAGALAK [150] who introduced controllability indices and char-
acterized strong controllability in terms of an equation for these
indices.

The augmented Wong sequences (for B # 0) have been exten-
sively studied by several authors, see e.g. [158, 174,175,186, 187,
189,190, 238] for regular systems and [3}11], 13|14} 44! 45,02} 159
167,188,200] for general DAE systems. FRANKOWSKA [9§] did a
nice investigation of systems (B.1.1]) in terms of differential inclu-
sions [9,[10], however requiring controllability at infinity (see [98|
Prop. 2.6]). Nevertheless, she is the first to derive a formula for
the reachable space [98, Thm. 3.1], which was later generalized
by PRZYLUSKI and SOSNOWSKI [200], Sec. 4] (in fact, the same
generalization has been announced in [167, p. 296], [159, Sec. 5]
and [11), p. 1510], however without proof); it also occurred in [92]
Thm. 2.5].

A characterization of the limits V* and W* of the augmented
Wong sequences in terms of distributions is given in [200]: V* +
kerg E is the set of all initial values such that the distributional
initial value problem [200, (3)] has a smooth solution (z,u); W*
is the set of all initial values such that [200} (3)] has an impul-
sive solution (x,u); V* + W* is the set of all initial values such
that [200, (3)] has an impulsive-smooth solution (z,u).
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In this chapter we study linear differential-algebraic control systems of
the form .
GEr(t) = Ax(t) + Bu(t)
y(t) = Cx(t),

where F, A € R>*" B € R*™ (C € RP*". The set of these systems is
denoted by ¥, m, and we write [E, A, B, C] € ¥;,,mp. We put special
emphasis on the non-regular case, i.e., we do not assume that sE' — A
is regular.

Compared to the class of systems studied in Chapter 3, here we allow
for an additional output equation y(t) = Cz(t). The functions u : R —
R™ and y : R — R? are called input and output of the system, resp.
By virtue of Definition 2.4.], a trajectory (z,u,y) : R — R" x R™ x R?
is said to be a solution of [FE, A, B, C] if, and only if, it belongs to the
behavior of [E, A, B, C]:

Bpapc = {(r,u,y) € LL(R;R" x R" x RP) | Ex € Wi (R;R')
and (z,u) satisfies & Ex(t) = Ax(t) + Bu(t),
y(t) = Cx(t) for almost all ¢ € R}.

Particular emphasis is placed on the zero dynamics of [E, A, B, C].
These are, for [E, A, B,C] € £} ,.mp, defined by

ZDpaBc) = { (z,u,y) € Byp.a,B,0] ‘ y =0 } :

By linearity of [E, A, B, C], ZD(g 4 p,cj is a real vector space.

The zero dynamics of [E, A, B, C] are called autonomous if, and only
if,

Vwy, wy € ZDip ap,c) VI € R open nonempty interval :

a.e. a.e.
’UJ1|I = ’UJQ‘I — W1 = Wsy;
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and asymptotically stable if, and only if,
V(2,u,y) € ZDip.aB,c) tlijglo ess-Supy; ) || (z, u) || = 0.

Note that the above definitions are within the spirit of the behavioral
approach [198] and take into account that the zero dynamics ZD(g 4 5.
are a linear behavior. In this framework the definition for autonomy
of a general behavior is given in [198, Sec. 3.2] and the definition of
asymptotic stability in [198, Def. 7.2.1].

(Asymptotically stable) zero dynamics are the vector space of those
trajectories of the system which are, loosely speaking, not visible at
the output (and tend to zero).

For convenience we call the extended matrix pencil [SPE_CA _OB ] the
system pencil of [E, A, B,C| € ¥ mp- In Section A1 we will derive
a so called ‘zero dynamics form’ of [E, A, B, C] within the equivalence
class defined by system equivalence (in generalization of the concept
introduced in Definition B.2.1)): two systems [E;, A;, B;, Ci] € X nmps
1 = 1,2, are called system equivalent if, and only if,

15 € GL(R), T € G1,(R) :

S 0 SEl—Al Bl T 0 . SEQ—AQ Bg .
0 I, C, 0110 IL,| — | 01"’

we write
[El, Al, Bl, 01] % [E27 AQ; BQ; 02]

It is easy to see that system equivalence is an equivalence relation
on Xy nmp X Linmp- Lhe notion of system equivalence goes back to
ROSENBROCK [211], cf. also Section 3.2l

This chapter is organized as follows: In Section [4.1] we study au-
tonomous zero dynamics and derive several important characterizations
for it as well as one of the main results of this chapter, the zero dy-
namics form (ZDF) in Theorem .17 this form is obtained by using
the largest (A, E, B)-invariant subspace included in ker C'. The ZDF is
then refined in Theorem [4.2.7 in Section 4.2, where concepts of system
invertibility are introduced and studied in relation to the zero dynam-
ics. We also show how the inverse system can be calculated and under
which condition a system with autonomous zero dynamics is right-
invertible. This class of systems is then considered in Section and
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it is shown in Theorem that its elements have asymptotically
stable zero dynamics if, and only if, the conditions stabilizability in the
behavioral sense, detectability in the behavioral sense and the absence
of transmission zero in the closed right complex half-plane are satisfied;
these concepts are rigorously introduced and characterized. The result
of Theorem is then exploited for stabilization via compatible
control in the behavioral sense in Theorem in Section 4.4 Tt is
shown that the Lyapunov exponent of the interconnected system can
be assigned to the Lyapunov exponent of the zero dynamics.

The results of Sections 4.1], and are partly contained in the
submitted manuscript [28]. The submitted work [29] contains (parts
of) Sections and 4.4l Lemma [4.3.11] has already been published in
a joint work with ACHIM ILCHMANN and TiMO REIs [35].

4.1 Autonomous zero dynamics

In this section we investigate autonomy of the zero dynamics of control
systems

d

GEr(t) = Ax(t) + Bu(t)

y(t) = Cx(t),

where [E, A, B,C] € ¥,,mp. We derive several important character-
izations of autonomous zero dynamics and, as the main result of this
section, the so called zero dynamics form in Theorem [£.1.7. The follow-
ing observation is immediate from the definition of autonomous zero
dynamics.

(4.1.1)

Remark 4.1.1 (Autonomous zero dynamics).
Since ZD|g 4,p,c] 18 a real vector space, the zero dynamics ZDg 4 ¢
are autonomous if, and only if, for any w € ZD(g 4 p,] Which satisfies

w|; = 0 on some open interval I C R, it follows that w = 0.

In order to characterize (autonomous) zero dynamics we use the
concept of (A, F, B)-invariance from Definition B.5.3. For a system
[E, A, B,C| € ¥ .mp, we define the set of all (A, E, B)-invariant sub-
spaces included in ker C' by

L(E, A, B;kerC) := {V CR"

V is (A, E, B)-invariant subspace
of R® and V C ker C '
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[t can easily be verified that L(FE, A, B; ker C) is closed under subspace
addition and thus L(F, A, B;ker C) is an upper semi-lattice relative to
subspace inclusion and addition. Hence, by [252, Lem. 4.4], there exists
a supremal element of L(FE, A, B; ker C'), namely

max(F, A, B;kerC) :=sup L(F, A, B;kerC) = max L(F, A, B; ker C).

We show that max(FE, A, B;ker C') can be derived from a sequence of
subspaces which terminates after finitely many steps. These sequences
can be viewed as a modification of the (augmented) Wong sequences
from Definition 2.2.1] (see also Section [B.5)).

Lemma 4.1.2 (Subspace sequences leading to max(FE, A, B; ker C')).
Let [E, A, B,C| € ¥y mp and define Vy := ker C' and

VieN: V;:= A YEV,_; +im B) Nker C.
Then the sequence (V;)ien, satisfies

Jk*eNVjeN:
Vo2 VI 2 D2V =Vpyj = A (EVp +imB) Nker C. (4.1.2)

Furthermore,
Vi = max(FE, A, B; ker C) (4.1.3)

and, if (x,u,y) € ZDg a B, then
for almost allt € R : x(t) € V.

Proof: It is easy to see that (4.I1.2) holds true and (41.3) follows
from [I87, Lem. 2.1]. For the last statement let (x,u,y) € ZDg 4 B c]-
Then we have

Az(t) = L Ex(t) — Bu(t) and x(t) € ker C

for almost all ¢ € R. Since, for any subspace S C R", if z(t) € S for
almost all ¢ € R, then %E:c(t) € ES for almost all t € R, we conclude

2(t) € A ({&Ex(t)} + im B) Nker C C V), for almost all ¢ € R.

Inductively, we obtain x(t) € V- for almost all t € R. O
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For later use we collect the following lemma about the quasi-Kron-
ecker form from Proposition 3.2.3

Lemma 4.1.3 (Full column rank and quasi-Kronecker form).
Let sE — A € R[s)"*" and consider any QKF (3.23) of sE — A. Then
((B) = 0 if, and only if, tkg sE — A =1.

Proof: The assertion is immediate from ([B.2.6) and rkg sE— A =
rkR(s) SE — A\ []

As an immediate consequence of Lemma [4.1.2] we infer that the

state x of any trajectory (w,u,y) € ZDapc) evolves in
max(F, A, B;ker ().

Proposition 4.1.4 (Characterization of zero dynamics).
Let [E,A,B,C| € S nmp- If (x,u,y) € Bip.apc), then

(z,u,y) € ZDp.a,B,0)
<— z(t) € max(E, A, B;ker C) for almost allt € R.

Next, we state some important characterizations of autonomous zero
dynamics in terms of a pencil rank condition (exploiting the QKF)

and some conditions involving the largest (A, E, B)-invariant subspace
included in ker C.

Proposition 4.1.5 (Characterization of autonomous zero dynamics).

Let [E,A,B,C| € Yipmp- Then the following three statements are
equivalent:

(i) ZDp A, is autonomous.

. E—-A -B
(ii) rkg) [S _C 0 ] =n+m.
(iii) (A1) rk B =m,
(A2) ker E Nmax(E, A, B;ker C') = {0},
(A3) im BN Emax(E, A, B;ker C') = {0} .
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Proof: In view of Proposition B.2.3 there exist S € Gl,,(R),T €
Gl (R) such that

s, — A, 0 0 0
g sE—A —B T — 0 SNa_I|a| 0 0
-C 0 0 0 SKﬂ—Lﬁ 0

0 0 0  sK]—L]

(4.1.4)

(i)=-(ii): Suppose that (ii) does not hold. Then Lemma 1.3 yields
¢(8) > 0. Therefore, we find z € C*(R,RI°)\ {0} and I C R open
interval such that z|; = 0 and (£ Ky — Lg)z = 0. This implies that

[%E—A_—B

T T
c Olew,Qm =0,

which contradicts autonomous zero dynamics.
(ii)=-(i): By (ii) and Lemma .13 it follows that ¢(5) = 0 in (£1.4).
Let w € ZD(g 4] and I C R be an open interval such that w|; 0.

Then, with
(v],v9,v4)" := T lw, we have
LT, — A, 0 0 1
S1 0 %Na — [|a| 0 V9
0 0 SK] —LI| \vs
d
a.e. _E - A _B a.e.
) dt e
[ O 0 } w =0,

and thus (%Ins — A =0, (%Na—fm)vz =0, and (%KVT_LD% e

0. Then, successively solving each block in ($Ny — fjo))v2 = 0 and

(%K,YT—L,DU;), “= 0 (cf. also Subsection 2.4.3) gives v *= 0 and v3 = 0.
Since 1], “ 0 it follows that v; = 0. So we may conclude that w *= 0,
by which the zero dynamics are autonomous.

(i)=-(iii): Step 1: (A1) follows from (ii).

Step 2: We show (A2). Let V € R™* with full column rank such
that im V' = max(E, A, B; ker C'). By definition of max(FE, A, B; ker (')
there exist N € R¥*¥ M e R™* such that AV = EVN + BM and
CV = 0. Therefore, we have

(o[58 -[6 §]) [ = [ ] -0
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By (ii) we find sy € C such that [SO€5A 7] has full column rank and
solr — N is invertible. Let y € ker ENmax(FE, A, B; ker C'). Then there
exists ¢ € R* such that y = V2 and EVx = 0. Therefore,

Pt [t [ a0

This implies that [7‘]/\4} (sol, — N)~!z = 0 and since V has full column
rank we find z = 0.

Step 8: We show (A3). Choose W € R™ (%) guch that [V, W] €
Gl,(R). Then

[sE_ . A —OB] [[V,OW] ](; ] _ [s[EV, EV[[E)]’ E*ZHAV’ AW —OB]

and since E'V has full column rank by Step 2, there exists S € GL;(R)
such that SEV = [}], thus

i R L P

(4.1.5)
Since AV = EV N + BM, we obtain SAV = SEV N + SBM, whence

B
Therefore,
e | A N
BRI 2 B
[0, Cy) 0

Now, let v € R* and w € R™ be such that EVv = Bw € im B N
Emax(E, A, B;ker C'), hence

v - o . Blw
(0) = SEVv=SBw= (ng) .
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For sy as in Step 2 we find

sol — N soFEy — Ay B —(30[ — N)_1U
0 80E4 — A4 BQ 0 - 07
0 CQ 0 w

and so v =0 and w = 0.
(iii)=(i): By (A2) we obtain that (4.1.5) holds. Incorporating (A3)
gives

{0} =im BN Emax(E, A, B;ker )

=imSBNimSEV =im [Bl} N im [Ik} ,
By 0

by which B; = 0. From (A1) it follows that By has full column rank.
Now, let (z,u,y) € ZDp ap,c) and I € R an open interval such that
(z,u)]; = 0. Applying the coordinate transformation (2,2 )" =
[V,W] 'z and observing that, by Proposition &1.4, z(t) € imV for
almost all t € R, it follows Wz, (t) = x(t) — V2 (t) € i mW NimV =
{0} for almost all £ € R. Therefore, z =0 and w = z; + Fyz €
Wﬁ)’cl(R; R*) satisfies w = z;. Furthermore, A2, = Ayw, Azz = Asw
and since Eyzp € WE(R;R* ) we find LEyz = 0. Then ([{LI5)
implies that

%w = Aw,
0 =1 A3w + Bgu,
hence
wl; = a1l = V| =0
gives w = 0 and therefore u == 0. []

The characterization in Proposition was observed for ODE sys-
tems
(I,A,B,C) € ¥, mm by ILCHMANN and WIRTH (personal communi-
cation, 2012). The following zero dynamics form in Definition was
derived for ODE systems (I, A, B, C') by IsiDoRI [I31, Rem. 6.1.3]. In
Theorem (4. 1.7 we derive the zero dynamics form for DAE systems with
autonomous zero dynamics; in [I31] it is not clear that the assumptions
(A1), (A3) are equivalent to autonomous zero dynamics (note that (A2)
is superfluous for ODEs).
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Definition 4.1.6 (Zero dynamics form).
A system [E, A, B, C| € ¥ ,m, is said to be in zero dynamics form if,
and only if,

I, Es A1 A 0
E=10 Ey|, A= |As Ay|, B=|1L,|, C=1[0,C5 (4.1.6)
0 FEg 0 Ag 0

such that k = dimmax(FE, A, B; ker (),

max ([gﬂ | [ﬁﬂ | []g] ,02) — {0} (4.1.7)

and Al c kak’ By, € ka(n—k)) A2 c ka(n—k)’ A3 c Rmxk E, €
Rmx(n—k)’ A, € Rmx(n—k)’ FEs € R(l—k—m)x(n—k)) A6 c R(l—k—m)x(n—k))
02 c Rpx(n—k:).

Theorem 4.1.7 (Zero dynamics form).

Consider [E, A, B,C] € Xi,m,p and suppose that the zero dynamics
ZDp.aB,c) are autonomous. Let V € R™* be such that imV =
max(E, A, B;ker C) and tkV = k. Then there exist W € R (k)
and S € GL}(R) such that [V,W] € GL,(R) and

B.A,B.C) "X [B,AB,0), (4.1.8)

where [E, A, B, C| is in zero dynamics form.
For uniqueness we have: If [E, A, B,C], [E, A, B,C] € X ,m, are
wmn zero dynamics form and

[E, A, B, (] W [E,A,B,C] for some S € GL(R), T € Gl,(R),
(4.1.9)
then e S
1 0 3 -1
S=10 I, S . T:[S(l) ;2]
4

0 0 Sy

where S; € Glx(R), Sy € Gl__n(R), Ty € Gl,_;(R) and Ss, Ss, T5
are of appropriate sizes. In particular the dimensions of the matrices
in (A1.6) are unique and Ay is unique up to similarity, hence o(Ay) is
unique.
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Proof: Step 1: We prove (A1.8) and (41.6). By Proposition A.1.5,
autonomous zero dynamics are equivalent to the conditions (A1)—(A3).
These conditions imply that £ +m < [. Then we may find W €
R™(=k) such that [V,W] € GIl,(R). Considering the transformed
system (E[V, W], A[V, W], B,C[V,W]), we find that C'V = 0, since
im V' C ker C. Further observe that EV has full column rank by (A2)
and, since B has full column rank by (A1) and im EV Nim B = {0}
by (A3), we obtain that [EV, B] has full column rank. Hence, we find
S € GL(R) such that

I, O
S[EV,B]= |0 I,
0O 0
Therefore,
B, A, B,0] * X" (SEV, W], SA[V, W], SB,C[V, W)

I Es A A 0
= 0 Eyf,|As A4l , |In],][0,CY
0 FEg As  Ag 0

By (4, E, B)-invariance of im V, there exist N € R** M € R™** such
that AV = EVN + BM, thus

Ay 1, 0
SUlAs| =AV=EVN+BM=S"1|0| N+S'|IL,| M,
As 0 0

which gives As; = 0.
Step 2: We show [ELT). Let (E, A, B,C) := ([gﬂ : [ﬁ‘é] : [I()”} ,C5)
and g € Ny, Z ¢ RF)xa X ¢ R?7*4 Y € R™* 4 be such that

AZ=FZX+BY A CZ=0.
We show that V := im[V, W Z] is (A, E, B)-invariant and included in

ker C'.
Step 2a: We show (A, E, B)-invariance of V. Since AV = EV A1+ BAs,
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this follows from

AV, W Z]
i 4y
= |EVA, +BA;, S |Ay| Z
L _A6
[ [ A7
= |EVA, +BA;, SV |EJZX +Y
I | EeZX
[ E, AsZ — By ZX|
= |EVA, + BAs, S7Y| |Ey| ZX + 0 + BY
FE 0

— [EVA, + BAy, ENZX + EV(AsZ — E2ZX) + BY]

Ay AsZ — EsZX

=BV, wZ] |, .

+ B[A3,Y].

Step 2b: We show that V is included in ker C'. This is immediate from
ClV,WZ]=10,CZ] = 0.

Now, since im V' is the largest (A, E, B)-invariant subspace included in
ker C, if follows that im[V, W Z] C im V' and hence, since im VNim W =
{0} and W has full column rank, Z = 0. This implies (£I1.7).

Step 3: We show the uniqueness property. To this end we first show
that

max(SET, SAT, SB; ker CT) = T ' max(E, A, B;ker C).

Let V € R» with full column rank such that imV =
max(FE, A, B;ker C'). By definition of max(FE, A, B;ker C') there ex-
ist N € RF>* M € R™* such that AV = EVN + BM and CV = 0.
Then

(SAT)(T'V)=SEVN + SBM = (SET)(T'V)N + (SB)M

and (CT)(T~'V) = CV = 0, which proves the assertion. This shows
in particular that

dimmax(SET, SAT, SB; ker CT) = dimmax(FE, A, B; ker C)
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and hence the block structures of [E, A, B, C] and [E, A, B, C] coincide.
We now show that

max(F, A, B;kerC) = max(SET,SAT, SB;kerCT) = im [O
(4.1.10)
First, we consider max(F, A, B; ker C'). Since

Ay
AH: As :E[%]Al—i—BAg A C[I(f]:o,

we find that im [%] is (A, E, B)-invariant and included in ker C. In
order to show maximality, let V = Hg] e R"™ N € R?9 M € R"™*1?
be such that

AV =EVN+BM A CV =0.
In particular, this implies that

A E Iy,
[Aﬂ Vo = [Eﬂ VaN + M (M, AsVi] A CyVa =0,

and hence (EL7) implies that Vo = 0, thus imV C im [%]. Since
[SET, SAT,SB,CT] has the same block structure as [E, A, B, C], we

have proved (AZI1.10).

From (L.I1.10) we obtain

im [](ﬂ = max(SET,SAT, SB;kerCT) =

T 'max(E, A, B;kerC) = im T * [{ﬂ :

by which T takes the form T = [Tol %], Ty € GIx(R), Ty € Gl,,_(R).
Moreover,

0 A 0 (S1 0 S
I, =B=SB=S|1[,|, andhence S= {[S4y I, S
0 0 S; 0 Sy

Now, )
I Ny / STy
0 :E[ﬂ:SET[(;“]: SuTh |,
0 STy
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by which Ty = S;*, Sy = 0 and S; = 0. This completes the proof of
the theorem. ]

Remark 4.1.8 (Zero dynamics form).

The name ‘zero dynamics form’ for the form (AI1.6) may be justified
since the zero dynamics are decoupled in this form. If (x,u,y) €
ZDip a.p,c], then, applying the coordinate transformation (2,2, )" =
[V, W]~z from Theorem BT, gives & = V z; + Wz and from Propo-

sition L.T.4 we obtain z(¢) € im V' for almost all ¢ € R. Then im V' N

imW = {0} gives z “0and w = 2, + Eqyzy € Wﬁ)’i(R;Rk) (which
satisfies w = z;) and u solve
d . . ae

W = A,

0= Asw + u.

Therefore, w as the solution of an ODE characterizes the ‘dynamics’
within the zero dynamics (almost everywhere) and z and u are given
by algebraic equations depending on w.

Remark 4.1.9 (How close is the ZDF to a canonical form?).

Recall the definition of a canonical form from Definition 2.2.20. In
the present setup, the group is G = GL(R) x Gl,(R), the consid-
ered set is S = ¥;,,m, and the group action oz((S, T),[E, A, B, C]) =

[SET,SAT,SB,CT)] corresponds to % However, Theorem E.1.7 does
not provide a mapping . That means the ZDF' is not a unique repre-
sentative within the equivalence class and hence it is not a canonical
form. The entries Fy, As, E4, Ay are not even unique up to matrix
equivalence (recall that two matrices M, N € R™" are equivalent if,
and only if, there exist S € GL;(R),T € GI,(R) such that SMT = N):
it is easy to construct an example such that (£1.9) is satisfied and in
the respective forms we have, e.g., Ao = 0 and Ay =# 0. However, the
last statement in Theorem [4.1.7 provides that A;, Az, Es, Ag and Cs
are unique up to similarity or equivalence, resp.

Next we characterize the condition ({1.7) in Definition by triv-
ial zero dynamics and by left invertibility of the system pencil; this
becomes important for a further refinement of the ZDF (4.1.6) in The-
orem [4.2.7]
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Proposition 4.1.10 (Invariant subspace, trivial zero dynamics and
system pencil).

Let [E,A,B,C] € Xjmp- Then the following statements are equiva-
lent:

(i) tk B =m and max(E, A, B;ker C) = {0},
(i) ZDwanc C{ we LLRR" xR" xR") | w0 |,

iii sE—A —B 15 left invertible over R|s|.
—C 0

Proof: (i)=(ii): Let (z,u,y) € ZDpapc and observe that by
max(E, A, B;ker C') = {0} and Proposition &.I.4 we have z = 0. Then
rk B = m implies u = 0 and (ii) is shown.

(ii)=-(iii): Since the zero dynamics are trivial (almost everywhere),
they are autonomous, and by Proposition the system pencil has
full column rank. Hence, invoking Lemma 1.3, in a QKF (£1.4) of
the system pencil it holds ¢(5) = 0. Furthermore, we obtain ny = 0,
since otherwise we could find nontrivial solutions of the ODE 2z = A,z
which would lead to nontrivial trajectories within the zero dynamics.
Now,

(sNo = Lio) ' = —Ijoy— $No — ... — 8" "N/,

where v is the index of [‘”? 6‘4 _OB } Furthermore, by a permutation of

the rows of sK] — L we may achieve that there exists S € Gl,|(R)
such that )
Ty = SV hia)
S(sK, L,y)—[ A

where N e RW=*(W=t() ig nilpotent and f(,l:) are matrices of
appropriate sizes. Then SK,;I——L;— has left inverse [(SN—IM_E(V))”, 0]S
over R[s].

(iii)=(i): Clearly, (iii) implies tkB = m. In order to show
max(E, A, B;kerC) = {0} we prove that for all k € N, V € Rk
N € R¥** and M € R™* the implication

(AV=EVN+BM A CV=0) = V=0
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holds. If the left hand side holds true, then we have

22t ][50 [7]onmemrrs

By existence of a left inverse L(s) € R[s]"tm)>x(F2) of [sE-A =51 we
find that

] =0 [ o0 = [0

with Ly(s) = Y21, s'Li € R[s]™*! and La(s) € R[s]™*!. Comparison of
coefficients of the first equation gives

V =—LIEVN, LYEV = LiEVN, LiEV = LiEV N,
..., LY'EV = LYEVN, L'EV =0,

and backward solution yields V' = 0, which concludes the proof of the
proposition. []

Remark 4.1.11 (Zero dynamics and system pencil /Kronecker form).
We stress the difference in the characterization of autonomous and
trivial zero dynamics in terms of the system pencil as they arise from
Propositions and L. IT.T0: The zero dynamics are autonomous if,
and only if, the system pencil has full column rank over R]s|; they are
trivial if, and only if, the system pencil is left invertible over R[s].

Using the quasi-Kronecker form, it follows that the zero dynamics
ZD\g,a,B,c) are

(i) autonomous if, and only if, in a QKF (4.1.4) of the system pencil
no underdetermined blocks are present, i.e., £(5) = 0. The dy-
namics within the zero dynamics are then characterized by the
ODE 2 = A;z.

(ii) trivial if, and only if, in a QKF (4£14) of the system pencil no
underdetermined blocks and no ODE blocks are present, i.e.,
¢(8) = 0 and ny = 0. The remaining nilpotent and overdeter-
mined blocks then have trivial solutions only.

The ZDF also allows to derive a vector space isomorphism between
the largest (A, E, B)-invariant subspace included in ker C' and the zero
dynamics provided that the lower right corner in the ZDF has unique
solutions.
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Corollary 4.1.12 (Vector space isomorphism).
Suppose that [E, A, B, C| € ¥ ,m, satisfies the following:

(i) The zero dynamics ZDig a ] are autonomous.

(ii) Using the notation from Theorem [{.1.7 and the form (AI1.6) it

holds that y
Ey 4
k() (3 [EJ — [Ae‘]) =n—k.

Then the linear mapping, described in terms of Theorem [4.1.77,

¢: max(FE, A, B;ker C)
— ZDig aB,c) N (Cl(R;R”) x C(R;R™) x C(R; Rp)) ’
2 — (v, Fo, Cx),
where F := [— A3, 0] [V, W] ! and = solves
Ei = (A+ BF)z, (0) = 2",

1 a vector space isomorphism.

Proof: Step 1: We show that ¢ is well-defined, that means to show
that for arbitrary 2° € max(E, A, B;ker C), the (continuously differ-
entiable) solution of

Ei=(A+BF)z, z(0)=2" (4.1.11)
is unique and global and satisfies
(v, u,y) = (v, Fx,Cz) € ZD| 4 B c)- (4.1.12)

Applying the coordinate transformation (21,29 )" = [V, W] 'z from
Theorem [4.1.7] and invoking

0 0 0
BF =S 'L, | [=As, 0][V,W] ' = 81 |43 0| [V,W] ",
0 0 0

we find
2+ Bazy = Ajz + Agzo,

Eyz = Ayzo,
E¢zo = Agza,
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and the initial value satisfies
Vz1(0) + W25(0) = 2(0) € im V.

Therefore, Wz(0) = x(0) — V2(0) € imW NimV = {0}, by which
W 2,(0) = 0 and hence, invoking the full column rank of W, z,(0) = 0.
Now, by (ii), Proposition B.2.3, Lemma and a straightforward
calculation of the solution of the system in QKF', we find that [gz] Y=
[ﬁé] y satisfies uniqueness, i.e., any local solution y € CY(I;R"%),
I C R an interval, can be extended to a unique global solution on
all of R. This yields zo = 0. Therefore, + = Vz; and 2z; satisfies
2 = Aiz1, 21(0) = [I1, 0][V, W] 12(0), which is a unique and global
solution. Finally, z(t) = V2 (t) € imV C ker C for all ¢ € R and hence
y=Cxr=0.

Step 2: We show that ¢ is injective. Let z',2? €
max(E, A, B;ker C')(0) so that o(z1)(-) = ¢(2?)(:). Then

(', %,%) = (') ()], = (@) ()] oy = (@7, %,%).

Step 3: We show that ¢ is surjective. Let
(z,u,9) € ZDpapc N (CHR;RY) x C(R;R™) x C(R; RY)) .

Then Proposition A.1.4] yields that z(t) € max(F, A, B;ker C) for all

t € R. Hence, applying the coordinate transformation (2{,2 )" =

[V, W]~ 'z from Theorem L.I.7 to (L.I1.T)) gives V2 (t)+ Wz (t) = x(t) €
imV for all £ € R and, similar to Step 1, we may conclude z, = 0.
Therefore,

21 = Az,

0 — Ambu (4.1.13)

The second equation in (L.I1.13) now gives
u=—Azz = —A3[I,0][V,W] 'z = Fu.

Finally, a simple calculation shows that x = Vz; satisfies Ex = (A +
BF)x and, clearly, x(0) = V2(0) € max(E, A, B; ker ). O

In the remainder of this section we derive a representation of the
zero dynamics in terms of the ZDF, show that the behavior can be
decomposed into a direct sum of the zero dynamics and some summand,
and prove that the zero dynamics are a dynamical system.
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Remark 4.1.13 (Representation of zero dynamics).

Let [E, A, B,C] € ¥ ,m, have autonomous zero dynamics and use
the notation from Theorem m and the form (4.1.6). Invoking the
considerations in Remark [L. 1.8, the zero dynamics may be written as

ZDipapc) = { (@, u,y) € Ll (R;R" x R™ x RP) | = Vz + Wa,
Z1 € ’Clloc(R. Rk)? Z € ’Clloc( ; Rnik)?
Alzl, ZléRk 22 —eO

U = —Agzl, y = 0}

214+ Fyzg =€

Remark 4.1.14 (Zero dynamics and behavior).

It may be interesting to see that for any [E, A, B, C] € ¥, with au-
tonomous zero dynamics the (continuous part of the) behavior Bp 4 p ¢
can be decomposed, in terms of the transformation matrix [V, W] from
Theorem [A.1.7, into a direct sum of the zero dynamics and summand
as

Bip,apc0 N (CHR;R") x C(R;R™) x C(R; R?))
= ZD[E,A,B,C] N (Cl(R; R") % C(R; Rm) > C(R;Rp))
® {(r.u.y) € CRRY) x C(BB") x C(R:Y) | e 0
solves (L) and [}, 0][V, W] 'z(0) = O}

This decomposition is immediate from Remark 4. 1.13|

Remark 4.1.15 (Zero dynamics are a dynamical system).
Let [E, A, B,C] € X1 ,,m,p have autonomous zero dynamics and use the
notation from Theorem EI7 and the form (416). Define

0
X = { (“TO) c R
u

D, :=R xR x X x {0}.

2’ € max(FE, A, B; ker C)
A ul = A3V I, 0][V, W] 1"

and

Then, let the state transition map be defined as

z° VeAlt=to[r, o]V, w]-1a°
(p . D(p — X; (t7t07 (UO) ,u()> —> <A3V€A1(tt0)[lk’0] [V, W]]_x()) 9
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and the output map as
20
n:Rx X x {0} — RP, (t, (u()) ,u(-)) — 0.

Invoking that 2V € max(E, A, B;ker C) = im V' if, and only if, 2° = V2!
for some z{ € R¥, it is readily verified that the structure (R, R™, {0}, R",
RP p,n) is an R-linear time-invariant dynamical system as defined
in [115, Defs. 2.1.1, 2.1.24, 2.1.26].

By Remark we have that

(z,u,y) € ZDipapc N (CHR;R") x C(R;R™) x C(R; RY))

if, and only if,

() = (o (i) o) =0 (1 () o)

and hence the map

U:Dyo— ZDpapc N (CHR;R") x C(R;R™) x C(R;R?)) ,
()
(ot (s (5) ). e (o ()0
(- () 0)).
(

e {(00.(2) ) 0.}

is a vector space isomorphism. In this sense, we may say that

ZDpapc) N (C'(R;R") x C(R;R™) x C(R; R?))

where

is a dynamical system.

4.2 System inversion

In this section we investigate the properties of left-invertibility, right-
invertibility, and invertibility of DAE systems and relate them to the
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zero dynamics. In order to treat these problems we derive a refinement
of the zero dynamics form from Definition 4.1.6]

In the following we give the definition of left- and right-invertibility
of a system, which are from [230, Sec. 8.2] - generalized to the DAE
case. A detailed survey of left- and right-invertibility of ODE systems
can also be found in [205].

Definition 4.2.1 (System invertibility).
[E, A, B,C| € 3 nmy is called

(i) left-invertible if, and only if,

v(xlauhyl)? ($27u27y2) < %[EvA’B’C] :
1= yp A E21(0) = Exy(0) = 0] = w ™ us.

(ii) right-invertible if, and only if,

Vy € C(R;R?) 3 (z,u) € L. (R;R") x Lj (R; R™) :
(z,u,y) € Byg 4,80

(iii) dnvertible if, and only if, [E, A, B, C] is left-invertible and right-
invertible.

Remark 4.2.2 (Left-invertibility).
By linearity of the behavior ®p 4 ¢, left-invertibility of [I, A, B, C] €
Yinmyp 18 equivalent to

V(z,w,y) €EBpapc: [¥=0A Ez(0)=0] = u=10. (4.2.1)

Remark 4.2.3 (Inverse system).

For ODE systems, the problem of finding a realization of the inverse
of a system [I, A, B,C] € ¥, mm is usually described as the prob-
lem of finding a realization for the inverse of its transfer function
C(sI—A)7'B, provided it exists, see e.g. [136, p. 557]. This means that
in the corresponding behaviors inputs and outputs are interchanged.
In the differential-algebraic setting we may generalize this in the fol-
lowing way: a system [E A, B C] € Xjsom 18 called the inverse of
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[E, A, B,C| € 3 my if, and only if,

V (4,y) € Ligo(R;R™) X Lio(R;RP) :
EEXS Lioe(R;R") = (z,u,y) € Bp.45.0]
— [3:;; e LL (R:RY) : (2,y,u) € %[E:A,g,cﬂ- (4.2.2)

In fact, in the differential-algebraic framework condition (A.2.2)) is so
weak that it is possible to show that any system [E, A, B,C] € ¥;,mp
has an inverse - thus, the existence of an inverse is in no relation to the
notion of invertibility of the system.

Let [E,A,B,C| € ¥ pmp with tkB = ¢ < m. Then there exist
S; € RSy, € RU9x! and T € GL,(R) such that S;BT = [I,,0]
and S2 BT = 0. Let (2,u,y) € ¥jp.a,p,c) With 4 := T = (a],09)7,
where @ € L] (R;RY), 4y € L (R; R™?). Then

a.

o

%SlEfﬁ = Si1Az + uy
%SQECC a.:e SQAQT
y = Cuz.

Now, u; depends on the derivative of S;Ez, so we introduce the new
variable w € L .(R;R?) such that w = £S5 Ex; and 4y is the vector
of free inputs (which are free outputs in the inverse system), so we
introduce the new variable z := 9, which will not be restricted in the
inverse system. Clearly, adding these equations to the original system
does not change it. Switching the roles of inputs and outputs and using
the new augmented state (", w',2")"T € Ll (R; R"™ =) we may
rewrite the system as follows:

d ac.
o1k = w

%SQEI' ail SQAI'

0 = —Cx+y
i = —S1Ar+w
~ a.e.

Us = Z.

Therefore, an inverse of [F, A, B, C] is

S1E 00 0 I,0 0 CSAl o
E A 0 T 144 dq 3 .
[ |: S%) 8 8 :| ’ [ ‘5;20 8 8 ’ |: Ip :| ! |: 0 0 I’m—q E l+pan+mvp;m

Q
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Note also that for (z7,w",2")" € £L (R;R"*+(m=9)) we have

SlE 00 i
Ex e WAR,RY) < [SE 0 0 [w] e WH (R, R™™).
0 00| \z

Next, we will show that a DAE system with autonomous zero dy-
namics is left-invertible. However, the converse does, in general, not
hold true as the following example illustrates.

Example 4.2.4.
Consider the system (LI1.T]) with

1 00 010 0
N T IO (B R

Let (z,u,y) € ZDipapc) and © = (v1,22,23)". Then y 0 and

hence 23 = 0 and v = 0, but z; € WEI(R;R) is free and 25 =

%xl. Therefore, the zero dynamics are not autonomous. However,

[E, A, B, C] is left-invertible since (£2.1)) is satisfied.

Lemma 4.2.5 (Autonomous zero dynamics imply left-invertibility).
If[E, A, B,C| € ¥jmp has autonomous zero dynamics, then it is left-
invertible.

Proof: We show that (421 is satisfied. To this end let (z,u,y) €
Bip.a.p,c) With y “= 0 and Ex(0) = 0. Hence, (z,u,y) € ZD(p,a B,
and applying the coordinate transformation (21,2,)" = [V,W] 'z

) Prop. T4
from Theorem A.I.7 yields V2 (t) + Wza(t) = z(t) € imV for
almost all £ € R. Therefore, zo = 0 and we have that w := 2 + Eyz €
WU R; RF) satisfies w = 2z and Lw = Aw. Since Ez(0) = 0 we

obtain from (4.1.6) that w(0) = 0, and hence it follows that w = 0 and
thus z; = 0 and © = —Asz; = 0. O

In the following we investigate right-invertibility for systems with
autonomous zero dynamics. In order for [E, A, B,C| € ¥ ,m, to be
right invertible it is necessary that C has full row rank (i.e., imC =
RP). This additional assumption leads to the following system inversion
form for [E, A, B, C] specializing the zero dynamics form (A.1.0); the
derivation of the system inversion form is the main result of this section

and proved in Theorem £.2.7.
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Definition 4.2.6 (System inversion form).
A system [E, A, B,C| € ¥;,,mp 1s said to be in system inversion form
if, and only if,

I, 0 0 Q Ap O 0
|0 E3 Ea3 A Axpn O | _
E=ly w N A= T L] B= 0] e =00
0 Eyp Eu 0 Agp O 0
(4.2.3)

such that k = dimmax(E, A, B;kerC') and N € R™*" ng=n—k—p,
is nilpotent with NV = 0 and N*"! #£ 0, v € N, Ey, Ayy € R™*P and
all other matrices are of appropriate sizes.

Theorem 4.2.7 (System inversion form).
Let [E, A, B,C] € ¥ myp have autonomous zero dynamics and rk C =
p. Then there exist S € GL)(R) and T' € G1,(R) such that

E,A,B,0] ¥ [E A B,C, (4.2.4)
where [E, A, B, é] is in system inversion form.
Proof: By Theorem HIT system [E,A,B,C] is equivalent to
[E, A, B,C] in zero dynamics form (£L16). Since C' and therefore C,

has full row rank, there exists T € Gl,_(R) such that CoT = [I,,,0].
Hence,

[E, A, B,C]
I {éﬂ I, Eqo ﬁ?m A A Agg 0
Y 0 @22 Eas |, | A {122 {123 ;| [Oa]pao]
0 L3 Ess 0 As Ass 0
Now, since

By E23] [12122 12123] [[m} )
ma 3 2 R TR :ker [I,,0] ] =40
X([E32 FEs3| " A3 Asz| |0 [y, 0] {0}

by Theorem A.T.7 and (£1.7), we may infer from Proposition A.T.10
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that there exists X (s) € R[s]™+m=#)x(+2=F) guch that

V2

X11(3) X12(
Xo1(s) Xoof

) X13(S) 81?22 - 14:122 szj23 - 14:123 I,
) Xo3(s)| |sE3p — Ay sksz— Azz 0

Va)

X31(s) Xza(s) Xzs3(s) I, 0 0
L 0 0
|0 I, ©
0 0 I,

Obviously, X2(s) = 0 and hence Xoy(s)(sEs3 — Aszz) = Iy, ie.,
s 33— Ass is left invertible over R[s]. This implies that in a QKF (3.2.3)
of sF33 — Asz it holds ngy = 0 and /() = 0. By a permutation of the
rows in the block SK,YT — LI we may achieve that there exists S €
Gl_s_m(R), T € Gl,_j_,(R) such that S(sEs; — Ag3)T = [ SN =l ]

. . SEA'43*A43
where N is nilpotent. Hence,

ll Porl 1 E il
A IR kA
(B, A, B,C)]
I E:12 £3713 14:111 14:112 14:113 0
0 EAzz Eos , Ay {122 Ass | I, L [0,1,,0
0 Eyp N 0 Ay I, | |0
0 E42 E43 0 A42 A43 0

Applying additional elementary row and column operations we obtain
that

B, A B,C] ¥ [EA B0

for some S € GL;(R) and T € G1,(R), where

Ik 0 E13 Q A12 0 0

= 0 E22 E23 T A21 A22 0 oD _ ]m o

E - O E32 N ) A - 0 0 Ing ) B - O ’ C - [07 ]pv O]
0 E42 E43 0 A42 0 0

It only remains to show that by an additional transformation we can
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obtain that Ej3 = 0. To this end consider

é ? AQLL 8 1 —QLEgg —L v—1

oL 21 A o 7 7

S=1o 0 1 ol T= 8 é ? : L._E'_:QEBN,
00 0 I =0

and observe that SB = B = Bz CT =C = C and SET, SAT have
the same block structure as £, A and N is nilpotent. []

Remark 4.2.8 (Uniqueness).

Uniqueness of the entries in the form (4.2.3) may be analyzed similar
to the last statement in Theorem AL.1.7. It is easy to see that @ is
unique up to similarity, and that there are entries which are not even
unique up to matrix equivalence (cf. Remark [.1.9)). In particular, the
form (£.2.3)) is not a canonical form.

Remark 4.2.9 (DAE of system inversion form and inverse system).

Let [E, A, B,C] € ¥;,,,m, have autonomous zero dynamics and rtk C' =
p. The behavior of the DAE (A1) may be interpreted, in terms of
the system inversion form (£.2.4)), (4.2.3) in Theorem K.2.7, as follows:
(,u,9) € Brpam.0) N (Wige (RIR") X Lig (R;R™) x Wl (R;R?)) fif,

and only if, (Tx,u,y) solves

T = Quy+ Apy
0 = —FEpy— ZZ;é B3 N*Esoy*+2) + Agyay + Aoy +u (4.25)
23 = Sop_g NV Byt -
0 = —Epy— Zz;é EiNFE3y"+2) + Ayy,

where Tz = (z],y",24)" € WU (R; RF+7+7): see also Figure B
From the form (4.2.3), also the inverse system can be read off immedi-
ately. Introducing the new variables 9 = y and 4 = % (E22$2—|—E23$3) :

an inverse system, with state (z{,x9,25,2))", is given by

I, 0 00 Q Az 00 0 AT 1T

0 Ez Eg 0 0.0 0 In 0 AT

0 By N O, |0 0 Ly 04 0 =o€ X0
0 E42 E43 0 0 A42 0 0 I IO

00 00 0-L, 0 0 P m
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d "
G2 — Az ¢

d d
EEQ?) EEBZ

d . d "
EN mmmm - EN <
< 3 < ( )4
€ \_b‘ + e m————— +)¢

Figure 4.1: System [E, A, B,C] € ¥} ., in form ([£23)

d ,
NV K

O—

Remark 4.2.10 (Index of nilpotency).

The index of nilpotency v of the matrix N in the system inversion
form (£23) from Definition may be larger than the index of the
pencil sEZ — A: Consider

0O 0 O 1
sk —A=10 -1 s |, B=|0], C=][1,0,0].
s 0 -1 0

It is easy to see, that [E, A, B,C] is in the form (£23)) with k£ = 0,
ng = 2, By = [9], N = [01] and all other entries in £ in (AZ3) are
zero or not present. Hence v = 2, but the index of sEF — A is 1, since
there exist S, T € Gl3(R) such that

sk — LT 0

S(sE—A)T = 0 K — Ly

i.e., we have an overdetermined block of size 1 x 0 and an underdeter-
mined block of size 2 x 3 (cf. the QKF B2.3)).

The next corollary follows directly from Theorem [4.2.7 and the
form (42.3)).

Corollary 4.2.11 (Asymptotically stable zero dynamics).
Let [E, A, B,C] € ¥ myp have autonomous zero dynamics and tk C' =
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p. Then, using the notation from Theorem [[.2.77 and the form (42.3),
the zero dynamics ZD(g a ) are asymptotically stable if, and only if,
o(Q)CC..

As discussed in Remark [4.2.9] a realization of the inverse system can
be found for [E, A, B, C] € ¥, with autonomous zero dynamics and
rk C' = p. However, due to the last equation in ([E2.5), [E, A, B, (] is
in general not right-invertible. Necessary and sufficient conditions for
the latter are derived next.

Proposition 4.2.12 (System invertibility).
Let [E, A, B,C] € ¥ pmyp have autonomous zero dynamics. Then, in

terms of the form (L23) from Theorem[].2.7,

tkC' =p, Eyp=0,A=0 and
E43NjE32=0f07“jZO,...,I/—l.

Proof: By Lemmald.2.5 [E, A, B, C] is left-invertible, so it remains to
show the equivalence for right-invertibility:.

=: It is is clear that tk(C = p, otherwise we might choose any
constant y = y" with 3 € im C, which cannot be attained by the
output of the system. Now, by Theorem [4.2.7] we may assume, without
loss of generality, that the system is in the form (£.2.3). Assume that
A # 0. Hence, there exists y° € R? such that Asy° # 0. Then, for
y =19y’ and allz € L} (R;R"), u € L (R;R™), it holds that (z,u,y) &
Bip.apc) (since the last equation in (A2.5) is not satisfied), which
contradicts right-invertibility. Therefore, we have Ay = 0. Repeating
the argument for Fy and EiN7 Esy with y(t) = ty" and y(t) = 7720,
resp., yields that Fy = 0 and EigN/FE3 =0, =0,...,v — 1.

«: This is immediate from (£2.7]) since y € C*(R;RP). O
Remark 4.2.13.
Let [E, A, B,C| € ¥ ,.m, have autonomous zero dynamics. If [ = n,

p =m and rkC' = m, then [E, A, B, C] is invertible. This can be seen
using the form (£.2.3) from Theorem 4. 2.7

[E, A, B,C] is invertible <= {

4.3 Asymptotically stable zero dynamics

In this section we give a characterization of asymptotically stable zero
dynamics and introduce the concepts of transmission zeros and de-
tectability in the behavioral sense. These are exploited to prove the
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main result of this section, that is that for the class of right-invertible
systems with autonomous zero dynamics, the asymptotic stability of
the zero dynamics is equivalent to the three conditions: stabilizability
in the behavioral sense, detectability in the behavioral sense, and the
condition that all transmission zeros of the system are in the open left
complex half-plane.

4.3.1 Transmission zeros

In this subsection we introduce the concept of transmission zeros for
systems [E, A, B,C] € X, m, with autonomous zero dynamics and
give a characterization for them.

In order to define transmission zeros, we need the concepts of poles
and zeros of rational matrix functions. To this end, we introduce the

Smith-McMillan form.

Definition 4.3.1 (Smith-McMillan form [136], Sec. 6.5.2]).
Let G(s) € R(s)™*? with rkg(s) G(s) = r. Then there exist unimodular
U(s) € GL,,(R]s]), V(s) € GL,(R[s]) such that

U(s)G(s)V (s) = diag ( ;11((?) L %(?) o(mﬂx(pr)) ,

where €;(s),1;(s) € R[s] are monic, coprime and satisfy ¢;(s)|e;11(s),
Yir1(s)|Yi(s) for i = 1,...,7 — 1. The number sy € C is called a zero
of G(s) if, and only if, £,(sg) = 0 and a pole of G(s) if, and only if,
Y1(s0) = 0.

In the following we give the definition of transmission zeros for the
system [E, A, B,C]. In fact, there are many different possibilities to
define transmission zeros of control systems, even in the ODE case,
see [97]; and they are not equivalent. We go along with the definition
given by Rosenbrock [210]: For [/, A, B,C] € ¥,.,m,, the transmis-
sion zeros are the zeros of the transfer function C'(sI — A)~"'B. This
definition has been generalized to regular DAE systems with transfer
function C'(sE — A)~!'B in [35, Def. 5.3]. In the present framework, we
do not require regularity of sE — A and so a transfer function does in
general not exist. However, it is possible to give a generalization of the
inverse transfer function if the zero dynamics of [E, A, B,C| € Xjmp
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are autonomous: Let L(s) be a left inverse of [*#:* "F] over R(s)
(which exists by Proposition .1.5) and define

H(s) := —[0, In]L(s) m € R(s)™*P. (4.3.1)

We show that H(s) is independent of the choice of the left inverse
L(s) and if sE — A is regular and m = p, then H(s) = (C(sE —
A)’lB)il, i.e., H(s) is indeed the inverse of the transfer function in
case of regularity.

In the following we parameterize all left inverses of the system pencil
for right-invertible systems with autonomous zero dynamics; this is
important to read off some properties of the block matrices in the
form (4.2.3)). Furthermore, it is shown that the lower right block in
any left inverse is well-defined and therefore H(s) in (£3.1)) is well-
defined. The existence of a left inverse of the system pencil over R(s)
is clear, since by Proposition autonomous zero dynamics lead to
a full column rank of the system pencil over R]s].

Lemma 4.3.2 (Left inverse of system pencil).

Let [E, A, B,C| € X .m,p be right-invertible and have autonomous zero
dynamics. Then L(s) € R(s)" >4 s q left inverse of [*F A “P1 if,
and only if, using the notation from Theorem[].2.7] and the form (L23),

L(s) =
(S[k — Q)_l 0 0 X14(S) X15(S)
7 0 0 0 0 X24(S) [p S 0
[O Im] 0 0 (SN— [n3)7 X34(8) X35(S) [0 Ip:| ’
X41(S) [m X43(S) X44(S) X45(8
(4.3.2)

where [X14(5) ", Xoa(s) T, Xsa(s) T, Xuu(s5)T]" € R(s)rtm)xp=n=m) 44

X15(S) = (S[ — Q)ilAlg, X35(S) = —S(SN — [)71E32,
X41(S) = Agl(Sl — Q)_l, X43(S) = —SEgg(SN — [)_1,
Xu5(8) = —(sE9g — Agg) + Agi(sI — Q) ' Ajg + s Ea3(sN — I) ' Esg,

and L(s) is partitioned according to the block structure of (L23).
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If Li(s),Ly(s) € R(s)™xUP) gre two left inverse matrices of
Y] then

0. 11a(e) [ ] = 0. 1late) ]

Proof: By Proposition 4.2.12] we have rkC' = p and hence the as-
sumptions of Theorem [4.2.7] are satisfied. The statements can then be
verified by a simple calculation. ]

Remark 4.3.3 (Regular systems).
Let [E, A, B,C] € ¥, mm be such that sE — A is regular. If L(s) is a
left inverse of the system pencil, then we have

% (sE —]A)—lB} L) [sE_ E* A —OB] [Ig (sE —[A)—lB]
= L(s) [SE_EA —C(sEO— A)—lB} :

and therefore C(sE — A)™'B is invertible over R(s), and H(s) as
in (3] satisfies H(s) = (C(sE — A)*lB)fl, i.e., H(s) is exactly
the inverse transfer function of the system [E, A, B, C]. Note that, if
sE — A is not regular, then the transfer function C'(sE — A)~'B does
not exist.

Remark 3.3 and the fact that the zeros of H(s)™! are the poles of
H(s) and vice versa motivate the following definition.

Definition 4.3.4 (Transmission zeros).

Let [E, A, B,C| € X ,.m,p have autonomous zero dynamics, L(s) be a
left inverse of [*# 4 “£] over R(s) and let H(s) be given as in (Z3.1).
Then sy € C is called transmission zero of [E, A, B, C] if, and only if,
sp is a pole of H(s).

Concluding this subsection we characterize the transmission zeros in
terms of the form (4.2.3).

Corollary 4.3.5 (Transmission zeros in decomposition).
Let [E, A, B,C] € X ,,m, be right-invertible and have autonomous zero
dynamics. Let L(s) be a left inverse of [*F 4P| over R(s) and let
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H(s) be given as in (A3.1). Then, using the notation from Theo-
rem [£.2.7 and the form (£2.3),

H(s) = 5Es — A — Aoi(sly, — Q)" Ava — s°Eag(sN — I,) "' B

and sg € C is a transmission zero of [E, A, B, C] if, and only if, sq is
a pole of
Agi(sly — Q)" Apa.

Proof: The representation of H(s) follows from Lemma [4.3.2 and the
characterization of transmission zeros is then immediate since sE9y9 —
Agg — 52 E93(sN — I)71E3y is a polynomial as N is nilpotent and hence

(sN—I)'=—-T—-sN—...—s"IN"1 (4.3.3)
O

4.3.2 Detectability

In this subsection we introduce and characterize the concept of de-
tectability in the behavioral sense. Detectability has been first defined
and characterized for regular systems in [20]. For general DAE sys-
tems, a definition and characterization can be found in [I18]; see also
the equivalent definition in [198, Sec. 5.3.2]. The latter definition is
given within the behavioral framework, however it is yet too restrictive
for our purposes and it is not dual to the respective stabilizability con-
cept from Definition [3.1.5. We use the following concept of behavioral
detectability.

Definition 4.3.6 (Detectability).
[E, A, B,C| € 3 nmy is called detectable in the behavioral sense if, and
only if,

\V/(SC, 0, O) - %[E,A,B,C] = (57, 0, O) c %[E,A,B,C] :
] o0 0) = Tl o0y N tlirglo ess-Supy o ||Z]| = 0.

In order to characterize behavioral detectability we derive a duality
result for detectability and stabilizability in the behavioral sense. To
this end, we also use the concept of behavioral stabilizability introduced
for DAEs [E, A] in Definition B4l We call a system [F, A, B,C] €
Y1 n.mp stabilizable in the behavioral sense if, and only if, [E, A, B is
stabilizable in the behavioral sense as in Definition B.1.5
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Lemma 4.3.7 (Duality).
Let [E,A,B,C| € X mp- Then the following statements are equiva-
lent:

(i

) [E, A, B, C] is stabilizable in the behavioral sense.
(ii) [[E,0],[A, B]] is stabilizable in the behavioral sense.
)

(iii [[EOT] : [gH] 15 stabilizable in the behavioral sense.

(iv) [ET,AT,CT, B"] is detectable in the behavioral sense.

Proof: It follows from the definition that (i)<>(ii) and (iii)<(iv). By
Corollary B.4.4], (ii) is equivalent to

VA eC,: thke[A\E — A, —B] = rkg(y)[sE — A, —B].

Since ranks are invariant under matrix transpose, we find that (ii) is
equivalent to

- AET — AT sET — AT
WE@%I‘%[ 5T ]:rkms>[ BT ]

which, again by Corollary B.4.4] is equivalent to (iv). This completes
the proof. O

In view of Lemma 3.7 and Corollary 3.4.4l we may infer the follow-
ing.
Corollary 4.3.8 (Characterization of stabilizability and detectabil-

ity).
Let [E,A,B,C] € X1 mp- Then [E, A, B,C] is detectable in the behav-
woral sense if, and only if,

E—A
:rkR(S) [S —C :|

4.3.3 Characterization of stable zero dynamics

Ve Cy: tke [)\E_A]

—C

In this subsection we derive some characterizations of asymptotically
stable zero dynamics and, in particular, the main result of this section,
that is Theorem E.3.12]

In terms of the system pencil we get the following characterization
of asymptotically stable zero dynamics.
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Lemma 4.3.9 (Characterization of asymptotically stable zero dynam-
ics).
Let [E,A,B,C| € Enmp. Then

ZD(g.aB,c) are asymptotically stable
ANE—A —B

— VAE@+:rk@[ _C 0

} =n-+m.

Proof: =: Suppose there exist A € C,; and 2° € R”, «’ € R™ such

that
AE—A —B]| (2" _ 0
—C 0 u’) T
Let z: R = R”, t+— Mz and v : R — R™, t— eMu'. Then
LFz(t) = eMAEz") = eM(Ax" + Bu’) = Az(t) + Bu(t), Cu(t) =0,

hence (z,u,0) € ZDg 4], which contradicts asymptotic stability of
ZDp,a,B,0)-

<: The rank condition implies that the system pencil must have full
column rank over R[s]. Therefore, by Lemma .13 in a QKF (£1.4)
of the system pencil it holds that ¢(8) = 0. It is also immediate that
o(A,) € C_. The asymptotic stability of ZDg 4 p ) then follows from
a consideration of the solutions to each block in the OKF (ET4). O

Remark 4.3.10 (Asymptotically stable zero dynamics are auto-
nomous).

If follows from Lemma that for any [E, A, B,C| € ¥;,,m, with
asymptotically stable zero dynamics, the system pencil must have full
column rank for some and hence almost all s € C. This implies full col-
umn rank over R[s]. Therefore, by Propositiond.I.5] the zero dynamics
ZD|g,4,B,c) are autonomous.

For the proof of the main result of this section, that is Theorem|[4.3.12,
we first show the following technical lemma.

Lemma 4.3.11 (Eigenvalues and poles).
Consider [I,, A, B,C| € X, nmp and assume that pn € o(A) is not a
pole of C(sI — A)™'B € R(s)?™. Then

rke [ul — A, Bj<n VvV rkelul — A", CT]<n.
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Proof: Without loss of generality, we assume that A is in Jordan
canonical form and A, B, C' are partitioned as follows

Allnl"i'Nl Bl

A= ) B = ) C:[Cla SRR Ck]7
)\k]nk—l—Nk B;.

where (A) = {\1,..., ¢}, A1, ..., Ap pairwise distinct, 4 = Ay and

N1, ..., N; are nilpotent with indices of nilpotency v4,..., v and ap-
propriate formats. Then

k vi—1

C(sl — A)'B = ZZ CNil

=1 5=0
and the set of poles of C'(sI — A)~1B is given by
{AZEJ(A) ‘ie{l...,k} A3jef0,...vi—1}: GN/B; #0 }

Suppose p is not a pole of C'(sI — A)™'B and rkc [ul — A", C'] =n
then C1N}" !By = 0 and 1tk [N,', C|'] = n;. Since

N
Ch

?

] (V1B =0,

we conclude N}""'B; = 0 and so
N[Ny, B =0,

Since N7'~! # 0, it follows that rk [Ny, By] < n; and thus rke [ul —
A, B] < n.

Analogously, one may show that ‘x4 is not a pole of C'(sI — A)™'B and
ke [ul — A, B] = n’ yields tkc [ul — AT, C7] < n; this is omitted.
This completes the proof of the lemma. []

Theorem 4.3.12 (Stable zero dynamics vs. transmission zeros, de-
tectability & stabilizability).

Let [E, A, B,C| € X ,.m,p be right-invertible and have autonomous zero
dynamics. Then the zero dynamics ZD|g 4 ) are asymptotically sta-
ble if, and only if, the following three conditions hold:
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(i) [E, A, B,C] is stabilizable in the behavioral sense,
(ii) [E, A, B,C] is detectable in the behavioral sense,

(iii) [E, A, B, C] has no transmission zeros in C, .

Proof: Since right-invertibility of [E, A, B,C] implies, by Proposi-
tion [L.2.12, that tk C = p, the assumptions of Theorem . 2.7 are sat-
isfied and we may assume that, without loss of generality, [F, A, B, C]
is in the form (4.2.3).

=: Step 1: We show (i). Let

Iy, 0 0 0
0 I 0 0
Ti(s) == 0 5’ L. 0 € Gl (Rs])

—Ag1 sEy — Az sErz —Iy,
and observe that, since Ey = A4 = 0 by Proposition [4.2.12,
S[k — Q —A12 0 0

0 0 0 Iy,
[sE— A, —B|Ti(s) = 0 sk3y sN -1, 0
0 0 skys 0
Then, with
Iy (sI,—Q)'A, 0 0
TZ(S) - 0 Op ]Tl3 0 © Ganrm(R(S))’
0 0 0 _[m
and
o I, 0 0
Tg(s) =1y —S(SN . [n3)71E32 In3 0 € Ganrm(R[S])a

where we note that it follows from (A3.3) that T3(s) is a polynomial,
we obtain

sly —Q 0 0 0
0 0 o I,

[sE — A, —B]T1(s)T(s)T3(s) = 0 0 sN—1I, 0]|°
0 X(s) sEys 0
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where X(s) = —s?Ey3(sN — I,,,) 'E3 = 0 by Proposition E2.12
and (4.3.3). Finally,
I, 0 0 0
oo, 0 0
Si(s) :== 0 I o | € Gl (R]s])
0 0 —sEy(sN—1I,)"" —I,
yields

S1(s)[sE — A, —B]T1(s)Ts(s)T5(s) =

and hence rkg(y)[sE — A,—B] = k +n3 +m = n + m — p, since
ny = n — k — p by Theorem 27 Now let A € C, and observe
that, by Corollary A.2.11] A} — @ is invertible. Hence, the matrices
Ti(N), To(N), T5(A) and S1(N) exist and are invertible. Thus, using the
same transformations as above for fixed A € C, now, we find that
rkc[AE — A, —B] = n +m — p. This proves (i).

Step 2: We show (ii). Similar to Step 1 it can be shown that

v>\ € @+ . rk(c [AE;6 A:| = rkR(s) [SE'_BA] =nNn.

Step 3: We show (iii). By Corollary 4.3.5 the transmission zeros of
[E, A, B, C] are the poles of

F(S) = A21(S]k — Q)_1A12.

Every pole of F(s) is also an eigenvalue of ). In view of Corol-
lary 42111, we have that ¢(Q) C C_ and so (iii) follows.

<: By Corollary 217, we have to show that if A € ¢(Q), then
Ae C_. Let A € 0(Q). We distinguish two cases:

Case 1: X is a pole of F(s). Then, by Corollary £33, A is a trans-
mission zero of [E, A, B, C] and by (iii) we obtain A € C_.

Case 2: X is not a pole of F(s). Then Lemma A.3.11] applied to
[, Q, Aja, Ayy] and A yields that

(a) tke[M), — Q, Ap] <k or (b) tke[My — QT, Ayy] < k.
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If (a) holds, then there exists v; € CF\ {0} such that
U;—P\]k - Q, Alg] = 0.
Let vy € CU=m+P=m) he arbitrary and define
v3 = —A\v, Eis(AN —I,,) "
Now observe that
M —Q — Ao 0 0
—A Ay — A A\E I
T T T 21 22 22 23 m| _ T
(vy,0,v5,0, ) 0 N AN — I, 0 =(0,w,0,0),
0 0 AEy3 0

where
U)T = —U;—Alg + )\U;—E'gg = —A2U1E43()\N — Ing)ilEgg = O

by Proposition 212 and (43.3). This implies that K := ker [\F —
A, —B]" C C' has dimension dim K > (I —n) + (p —m) + 1. Therefore,

rkc[AE — A, —B] <l—dimK <n+m-—-p—1
=1kp(s)[sE — A, —B] — 1 < rkg(y[sE — A, —B], (4.34)

where rkp(s)[sE — A, —B] = n + m — p has been proved in Step 1 of
“=”. Hence, (£3.4) together with (i) implies that A € C_.

If (b) holds, then there exists v; € C*\ {0} such that v [\ —
Q', Aj;] = 0. Therefore,

A — Q —Ap 0 ]
—Ay AE9 — Asx AEbs U1
0 MEp, AN—I,|[o]=0
0 0 A3 0
0 I, 0
and thus \E A B4
—_ S —_
rkc [ _C :| <n= I‘kR(S) [ _C ] , (4.3.5)

where rkR(s) [ sE—A

c ] = n has been proved in Step 2 of “=". Hence,

(4.3.5) together with (ii) implies that A € C_. This completes the

proof of the theorem.

[l
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For regular systems with invertible transfer function we may charac-
terize asymptotic stability of the zero dynamics by Hautus criteria for
stabilizability and detectability and the absence of zeros of the transfer
function in the closed right complex half-plane (recall Definition [£3.1]
for the definition of a zero of a rational matrix function).

Corollary 4.3.13 (Regular systems).

Let [E, A, B,C] € ¥y nmm be such that sE — A is reqular and G(s) :=
C(sE — A)7'B is invertible over R(s). Then the zero dynamics
ZDg,a,B,c) are asymptotically stable if, and only if, the following three
conditions hold:

(i) YA€ C, : rke[]AE — A, —B] =n,

)

(ii) VA € C; @ tke [AE . A}

—C
(iii) G(s) has no zeros in C,.

Proof: Since G(s) € GIl,(R(s)) it is a simple calculation that
kR [S’?EA _OB } = n + m and hence it follows from Proposition
that ZD(g 4 ) are autonomous. Furthermore, rkC' = m and hence
we may infer from Remark that [E, A, B, C] is right-invertible.
Now, we may apply Theorem to deduce that ZDig 4 p ] are
asymptotically stable if, and only if,

(a) [F, A, B,(C] is stabilizable in the behavioral sense,
(b) [E, A, B,C] is detectable in the behavioral sense,
(¢) [E, A, B,C] has no transmission zeros in C,.

Since regularity of s/ — A gives that rkg(s)[sE— A, —B] = rkg( [SJLE_CA]
= n, we find that (i)<(a) and (ii)<(b). (iii)<>(c) follows from the fact
that by Remark we have H(s) = G(s)™! for H(s) as in (&3.0)
and that transmission zeros of [E, A, B, C| are, by definition, exactly
the poles of H(s). O
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4.4 Stabilization

In this section, we introduce the Lyapunov exponent for DAEs and
show that for any right-invertible system with autonomous zero dy-
namics there exists a compatible control such that the Lyapunov expo-
nent of the interconnected system is equal to the Lyapunov exponent
of the zero dynamics of the nominal system.

In order to get a most general definition of the Lyapunov expo-
nent, we use a definition similar to the Bohl exponent for DAEs in [26],
Def. 3.4], not requiring a fundamental solution matrix as in [165].

Definition 4.4.1 (Lyapunov exponent).
Let E, A € R™*". The Lyapunov exponent of [E, A] is defined as

dM,>0Vr e for a.a. t > s:
k:L(E,A)::inf{ueR‘ g v e O 88 b= 8 }

()] < Mye =2 ||z(s)|
Note that we use the convention inf () = 4+oo.

The (infimal) exponential decay rate of the (asymptotically stable)

zero dynamics of a system can be determined by the Lyapunov expo-
nent of the DAE [[E0],[4 B]].

Lemma 4.4.2 (Lyapunov exponent and stable zero dynamics).

Let [E, A, B,C] € ¥ nmyp have autonomous zero dynamics and rk C =
p. Then, using the notation from Theorem[[.2.7, the form (42.3)) and
k = dimmax(FE, A, B;ker C'), we have

kr(ZDig.a,,c))
= inf { peR ‘

=[5 3] 1o o))

_ [max{Re A [A€ao(Q) }, if k>0
_{—m, if k=0.

AM, >0Vw € ZD|g apc) for a.a. t > s: }
lw(®)]| < Myue"=w(s)]

Proof: The first equality follows from the fact that the trajectories in

ZD\g,a,B,c) can be identified with those in the behavior %[ E0][4 BY]-
00l'lc o
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The second equality can be seen by using the decomposition (4.2.3):
Since the Lyapunov exponent is invariant under transformation of the
system (see e.g. [26, Prop. 3.17]) we may assume that, without loss
of generality, [F, A, B,(C] is in the form (£23). Now observe that
(r,u,y) € ZD|g a,pc), Where v = (x1,y,3), if, and only if, y =,
r3 =0 and z; € WU (R, RY), u € LL (R; R™) satisfy

loc

d a.e. a.e.
urt = Qri, u= —Aym.

This equivalence of solution trajectories yields the assertion. []

Note that it follows from Corollary 4.2.11] and Lemma that
asymptotic stability of the zero dynamics implies exponential stability
of the zero dynamics, i.e., any trajectory tends to zero exponentially.

We are now in a position to prove the main result of this subsection,
which states that for right-invertible systems with autonomous zero
dynamics there exists a compatible control such that the Lyapunov ex-
ponent of the interconnected system is equal to the Lyapunov exponent
of the zero dynamics of the nominal system; in particular, this shows
that asymptotic stability of the zero dynamics implies that the system
can be asymptotically stabilized in the sense that every solution of the
interconnected system tends to zero. Recall the concepts of compatible
control and interconnected system (behavior) from Subsection B.4.3,
we call a control K € R+ compatible for [E, A, B, C] € ¥mp if,
and only if, K is compatible for [E, A, B] as in Definition B.4.8

Theorem 4.4.3 (Compatible and stabilizing control).

Let [E, A, B,C| € ¥ nmyp be right-invertible with autonomous zero dy-
namics. If dimmax(E, A, B;ker C') > 0, then there exists a compatible
control matriz K = [K,, K,] € R*" x R”*™ for [E, A, B, C] such that

o ([]g 8] ’ [I?x [?UD = kL(ZDp,a8.0): (4.4.1)

If dimmax(FE, A, B;ker C) = 0, then for all i € R there exists a com-
patible control matric K = [K,, K,] € R”"" x R™*™ for [E, A, B, C]

such that
E 0 A B
W ([ 9.8 2]) < i
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Proof: Since the Lyapunov exponent is invariant under transformation
of the system (see e.g. [26, Prop. 3.17]) we may, similar to the proof of
Theorem L.3.12], assume that, without loss of generality, [E, A, B, C] is
in the form (£.2.3). Then, with similar transformations as in Step 1 of
the proof of Theorem [4.3.12], it can be shown that

Ay — Agy AEps I,
VAeC: rke¢ AE39 AN — Im 0
0 A3 0
shiyg — Aoy skys I,
= rkgy) sk sN—1,, 0],
0 sFEys3 0

and hence, by Proposition [3.3.3] the system

o Eay Eog Agr 0 I
[E,A,B,C} =||Ep N|,|0 IL,|,|0],[L,0
0 Eg| [0 o] |o

is controllable in the behavioral sense.

We will now mimic the proof of Theorem without repeating
all of its arguments: It follows from the above controllability in the
behavioral sense and Corollary that in the feedback form (B.2.9)
of [E, A, B] we have ngz = 0. Therefore, for any given p € R and € > 0,
it is possible to choose Fi; and K, in the proof of Theorem such
that the resulting control matrix K = [K;, Ky] € RIX("—F) x R&*™ ig

compatible for [E, A, B, é’} and satisfies

W([E A B)ue s

We show that

K = [K, | K] := [K2Ao, K1 | Ky] € RF x RI*(=F) o Roxm.

is compatible for [E, A, B, C| and satisfies (£.4.1]) or (£.4.2), resp.
Step 1: We show compatibility. Let

loc

0 0 n
xE{wER A Ez(0) = E2°

(2, u,y) €EBgry : T € WELHR: R™) }
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20N with 29 € R* 29 € R**. Then
€ 1 2
), ©5 € WE (R, R*) and u € L] (R;R™)

and partition 2% = ((2)"
there exist z; € Wﬁ)’s(R; R

x>

such that
%% o Qxy + [Agg, 0]zo, \
dFx, =2 A021 z1 + Azy + Bu
d =2 0 ! 2 S (4.4.4)
z1(0) = af,
Exy(0) = Exf )
Therefore,

loc

0 0 n
Ty €EQ Ty ER . -
? { ? A Exy(0) = Exf

- (ICQ, u, 6162) € %[E,A,B,O] T X9 € Wl’l(R; Rn*k) }

and by compatibility of [K7, K] for {E, A, B, CN*} there exists (zq,v) €
[K1,K2]
%[E,A,B] such that ) ) )
dPry = Azy+ Bu,
0 = Kll'g + KQU,

and Ex5(0) = ExY. Define

(4.4.5)

t
z1(t) = 92! —|—/ QU A1y, 0)za(s) ds, ¢ €R,
0

which is well-defined since x5 € £ (R;R" %), and let u := v — Ay ;.

loc

Then (1, 9, u) solves (£.4.4) and satisfies
KyAgiz1 + Kiz9 + Kou = Ky Agymy + K112 + Kov — Ky Anyzy =0,
which proves that [KyA1, K7, K] is compatible for [E, A, B, C].

Step 2: We show that (£4.2) is satisfied in case that k£ =
dimmax(F, A, B; ker C') = 0. This follows from (£4.3) since

([0 [ 2]) = ([E O] [ 2]) <o

with arbitrary p € R and ¢ > 0.
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Step 3: We show that (£4.1]) is satisfied in case that & > 0. Denote

wi=k(ZDgapc) P max{ Re A | A € 0(Q) }

and let p > 0 be arbitrary. Then there exists M, > 0 such that, for all
t>0, || < Melrtrlt,

Step 3a: We show “>” in (A4I1). Since, for any solution x; €
WELR; RF) of L21 = Qz1 we have

loc

((21,0)7, —An1,0) € B 4 5,

u ([53]:[& &)=

Step 3b: We show “<” in (A4.d)). Let (z,u) € Q’)@A’B] and write

x = (af, x;)T with z; € Wllo’i(R; R¥) and z9 € L1 (R;R"™). Then we
have

it follows that

Aoy ~ ~
%EQBQ = 0 | x1 + Axy + Bu,
0

Observe that (x9,w := u + Asx1) solves (L.4.5) and hence, by (4.4.3)
for © and some € > 0, there exists M; > 0 such that

)
Therefore,

Ol < 1 o)+ [ 1201 A0l (20| o

w(T)

t
/ (=) g

A\ 7

<l/e

. l‘g(t) (u—e)(t—s)
for a.a. t > s: H (w(t)) H < Me

< Mg (s) |

+M1Mpe(u+p)(tfs) ) H[Al% Q]H . H <Z}2((§)))
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for almost all ,s € R with ¢ > s. This implies that

([0 o) i ))<=t

and since p > 0 is arbitrary the claim is shown. []

Remark 4.4.4 (Construction of the control).

The construction of the control K in the proof of Theorem relies
on the construction used in Theorem [3.4.10. Here we make it precise.
We have split up the procedure into several steps.

(i) The first step is to transform the given system [E, A, B,C| €
Y1 n.mp into the form (AL233)). The first transformation which has
to be applied in order to achieve this is the ZDF stated in The-
orem L. T.7 and uses the maximal (A, F, B)-invariant subspace
included in ker C'. This subspace can be obtained easily via a sub-
space iteration as described in Lemma [4.1.2l The second trans-
formation which has to be applied is stated in Theorem [4.2.7.
Denote the resulting system by

5 - 8 1)

(ii) Next we have to consider the subsystem

o Esy  Eag Ap 0 I,
[E,A,B,C] =||Ep N|,|0 L,|,|[0],[L,0
0 Eg| [0 o |o

and transform it into a feedback form (Z29). Since [E, A, B]
is controllable in the behavioral sense and tk B = m this form
can be simplified, i.e., there exist S € Gl,_x(R), T" € Gl,_;(R),
V € G1,(R), F € R™*("k) guch that

S o TT 0
[sE — A, B] = S[sE — A, B] [—F V}’
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(iii)

where
[E, A, B]
Iy 0 0 0 0 NI'0O 0 0 0 5
0 Ky 0 0 0 0 Ly 0 0 0 Oag
— T T
= 0 0Ll 0 o |, 0 0K 0 0|, ,|0E]|],
0 0 0 KJ 0 00 0 L; 0 09
0 0 0 0 N, 0 0 0 0 Iy

for some multi-indices «, 3,7, 9, k.

Let 1 € R be arbitrary. We construct a compatible control in the

behavioral sense for [E, A, B] such that the interconnected system
has Lyapunov exponent smaller or equal to . Let Fy; € RA@xlal
be such that

max{ Re A | A € (N, + EoF11) } < p.

This can be achieved as follows: For j = 1,...,¢(«), consider
vectors

a; = —[ajaj,l, Ceey CLj()] e R,
Then, for

Fy1 = diag (al, cey ag(a)) = Rf(oz)><|oz|7

the matrix N, + E,F1; is diagonally composed of companion ma-
trices, whence, for

pi(s) = Y + ajo,_15% "+ ...+ ajo € R[s]

the characteristic polynomial of N, + E,F}; is given by
)
det(sljo) — (No + EaFn1)) = [ [ pi(s)-
j=1

Hence, choosing the coefficients a;;, j =1,...,0(a),i=0,...,q;
such that the roots of the polynomials pi(s),. .., pya)(s) € R[s]
are all smaller or equal to u yields the assertion.

Now we find that

I, 0] [N. E,
(6] [ ) =
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Furthermore, by the same reasoning as above, for
aj = lajg,—2, ..., aj,1] € RI*Fi
with the property that the roots of the polynomials
pi(s) = 8" +aj5_15" "+ ...+ aj € R[s]
are all smaller or equal to p for j = 1,...,¢(«), the choice

K, = diag (a1, ..., ayp)) € RY(B)%|8]

(5[

Therefore, the control matrix

Fiu 0 000 Iy 0
0 K, 000 0 0

leads to

K = [be(z] = [ ] e R?*(n=F) x RI*™

where ¢ = {(a) + £(53), establishes that

Eol [A B
~ ~ < u.
(5 0] [k k) =

Since the differential variables can be arbitrarily initialized in any

of the previously discussed subsystems, the constructed control
K is also compatible for [E, A, B].

We show that K leads to a compatible control K for [E, A, B]
such that the interconnected system has Lyapunov exponent-
smaller or equal to . Observe that

St 0]l [sE—-A B 7! 0
0 I, K, K| |VFT! V1
[ sE- A B
- K+ ng_lFTl ng_l
and hence, by invariance of the Lyapunov exponent under trans-

formation of the system (see e.g. [26, Prop. 3.17]), we find that
for

(K1, Ky == K, + KoV IFTY, KV 1) € RR) o RoXm,
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(214 2=

(v) If k = dimmax(FE, A, B;ker C') = 0, then we can choose p € R as
we like and obtain

(i ) ) R
- ([5 0] [ ) <»

If k& > 0, then we can choose y < kr(ZD|g a,p,)) and obtain,
with

K, | K. = [KaAs, Ky | Ko € ROF 5 RIXH) 5 Raxm,

E 0 A B
([ E]) stz

This is shown in the proof of Theorem (4.4.3|

we have

(vi) The desired compatible control K for [E, A, B,C] is now given
by
K = [?inlafu]-

Note that the practical computation of the decompositionsin (i) and (ii)
is in general not numerically stable. This can be achieved by using or-
thogonal transformations and condensed forms as in [49]. It seems that
with some effort the form (£.2.3)) in (i) can also be obtained with or-
thogonal transformations, but this needs to be investigated in detail.
Instead of the feedback form (B.2.9) in (ii) a condensed form from [49]
could be used. However, in the present thesis we do not focus on the
numerical aspect.

Remark 4.4.5 (Implementation of the control). As explained in Sub-
section [3.4.3, the control law

Ko (t) + Keu(t) = 0

cannot necessarily be solved for u(t). This rises the question for the
implementation of the controller. There are basically two perspectives
in this regard:
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(1)

(i)

In order to implement the controller it is necessary that all free
variables of the open-loop system & Fxz(t) = Az (t)+ Bu(t) can be
manipulated. The free variables of the system can be identified
via the quasi-Kronecker form (see Proposition B.2.3) of the pencil
s|E,0] — [A, B]; each underdetermined block sKj — Lg, in the
quasi-Kronecker form yields one free variable, i.e., there are ¢(5)
free variables in the system. The set of free variables may consist
of input variables as well as state variables and not necessarily all
input variables are free variables. For the implementation of the
control, the free variables are treated as controls and the control
law can be solved for the free variables. A similar approach has
been discussed in [65].

For an alternative approach, where we do not wish to reinterpret
variables, we use the fact that (cf. also Remark 4.4 (iii)) the
control law can be rewritten in the form

K1 [7« 0 U1 t

e o [o 8] (26) -
where a suitable input space transformation has been performed.
Then we may solve the first row for w;(¢) and implement this
control. It only remains to implement the algebraic condition
Ksx(t) = 0. In practice, this relation can be implemented by
integrating appropriate components (such as dampers or resis-
tors) into the given plant. In particular, it is not necessary to
(actively) manipulate specific state variables, only the implemen-

tation of an algebraic relation between some of the state variables
1S necessary.

Theorem shows that right-invertible systems [E, A, B,C] €
Yinmp With asymptotically stable zero dynamics can be stabilized by
a compatible control so that any solution of the interconnected system
tends to zero. It is well known [I31, Rem. 6.1.3] that any linear ODE
system with asymptotically stable zero dynamics (and p = m) is sta-
bilizable by state feedback, i.e., the compatible control is of the form
u = Fz, cf. also Subsection B.4.2l For time-invariant (nonlinear) ODE
systems, stabilization by state feedback is well investigated [55,[57,[131].
For regular DAE systems this has not been investigated yet.
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Proposition 4.4.6 (Regular systems and state feedback).
If s — A € R[s]"™" in Theorem [4.4.3 is regular, then the compatible
control K can be chosen as a state feedback in each case, i.e., K =

(K,

_Im] c Rmxn X Rmxm‘

Proof: We use the procedure presented in Remark 4.4.4] and modify
it at some instances.

(i)

(i)

(iii)

Consider the system [E, A, B, C] from Remark EZ44(ii) and ob-
serve that, using the same argument as in Remark B.4.7(i), we

obtain £(0) = 0 and ¢(8) = ¢(7).
For any multi-index n € N’ let
F, = diag (e[lm], Ce e[lm]) e R,

A straightforward calculation yields that there exists a permuta-
tion matrix P € RS*¢, & := |B] + |y] — £(7), such that

K; 0 Ly 07\ _
SO R R

where N € R*¢ is nilpotent.

Changing the control matrix K in Remark E.4.4(iii) to

K = [K17K2]
C[Fu 0 000 ~Iyw O

mx(n—k) mxm
_[0 FJ 000 0 —IM}ER < RE

where it is worth noting that ¢(«) + ¢(y) = m, and invoking the
observation in (ii), we obtain the same result for the Lyapunov

exponent, and the control can be equivalently expressed as a state
feedback
U1 =F11:U1, 'U/QZFBT$2.

Since Ky = —1,, we can write [K1, K5 in Remark 44](iv) as
(K1, K5 = [VK, — FT™', —1,,)

and, furthermore, we have K, = —I,, in Remark EZ4(vi).
Therefore, the compatible control K is a state feedback. ]
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4.5 Notes and References

(1)

(iii)

(iv)

Autonomous zero dynamics seem to have their first appearance
in [257], where it is mentioned that in the Byrnes-Isidori form
(BIF) of a nonlinear ODE system the equation for the internal
dynamics describes autonomous zero dynamics in case of zero out-
put. However, it seems that this concept was not perceived very
well within the control theory community and the only real uti-
lization (except for the previously published results of the present
thesis) seems to be [195], whose authors use it for the analysis
of inverted pendulum systems. However, as mentioned in Sec-
tion [4.1], it were ILCHMANN and WIRTH who recognized that the
assumptions imposed by ISIDORI in [I131, Rem. 6.1.3], in order
to derive conditions for the stabilization of linear systems, are
equivalent to autonomous zero dynamics after all.

The name ‘zero dynamics form’ is also used in the literature as a
synonym for the Byrnes-Isidori form for linear ODE systems, see
e.g. [156,179]. The BIF was originally developed in [131, Sec. 5.1]
for nonlinear systems; for time-invariant multi-input multi-output
systems see [127], for time-varying systems see [122]. In fact, this

can be justified because in the BIF the zero dynamics of the sys-
tem are decoupled, similarly to the ZDF (L.1.0), cf. Remark 4.T.8

System inversion for linear ODE systems was first discussed
in [2560] and already well investigated in the sixties [47,&8,220].
For DAESs, only few results are available: for regular systems, sys-
tem inversion was first studied by LEWIS [I57] and investigated
further in [160,226]; nonregular systems have been investigated
in [91], although several additional assumptions are made on the
DAE system. Left- and right-invertibility, as introduced in Defi-
nition L.2.1], have been studied in [160] for regular DAE systems.

Zero dynamics have been the essential tool for the theory of sta-
ble system inversion developed in [69,258]. Compared to right-
invertibility as in Definition L2.T], according to [69] we may call
a system (4I1.1) stably invertible if, and only if, for any suffi-
ciently smooth reference trajectory y with compact support (i.e.,
y(t) =0forallt € R\ K, K C R compact) there exists an input
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u and a state z, both continuous, such that (z,u,y) € ¥p 45
and limy . ||u(?)|| = limy,oo ||z(f)]| = 0. It is clear that sta-
ble invertibility implies right-invertibility. Furthermore, as it can
be deduced from Theorem A.2.7 and Corollary A.2.11], a system
[E, A, B,C| € ¥,mp with autonomous zero dynamics is stably
invertible if, and only if, its zero dynamics ZD|g 4 p ] are asymp-
totically stable.
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5 High-gain and funnel control

In this chapter we study high-gain and funnel control for linear differ-
ential-algebraic control systems

Lpr(t) = Ax(t) + Bu(t)
y(t) = Ca(t),

where E,A € R>*" B € R>*™ (C € R™" ie., we assume that the
number of inputs and outputs coincide. As in Chapter 4 we use the
notation >, ., for the set of these systems.

Throughout this chapter we restrict ourselves to right-invertible sys-
tems
[E, A, B,C| € 3 m.m with autonomous zero dynamics. An important
property which will be exploited is asymptotically stable zero dynam-
ics; this property has been investigated in detail in Section for the
considered class of systems. We will show in Section [b.1] that constant
high-gain output feedback (L4T) (cf. also Section [[L4]) achieves sta-
bilization of the system for sufficiently large k > 0 (we say that the
system has the high-gain property), provided that the zero dynamics
are asymptotically stable and the matrix I' in (5.1.2)) exists and satisfies
' =T'" > 0. This specializes the stabilization results of Section .4l in
a certain sense: under the given assumptions, the compatible control
K,z + K,u = 0 in Theorem can be chosen as u = —kCz = —ky
for some k£ > 0, i.e., K, = kC and K,, = I,,.

A drawback of high-gain control (.41l is that it is not known a
priori how large the constant & > 0 must be chosen. This problem
can be resolved by the funnel controller (IL4.3)) introduced in [125] (cf.
Section[[.4]). For feasibility of funnel control it is not necessary to know
specific parts of the system or to use an identification method; only
structural assumptions have to be made. We will show in Section
that funnel control is feasible for right-invertible systems [E, A, B, C] €
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Y1 nmm With asymptotically stable zero dynamics for which I' in (5.1.2)
exists and satisfies ' = I'" > 0. The proof of this result exploits that
systems within this class have the high-gain property.

In the context of vector relative degree, as discussed in Section
for regular systems, the above assumption of existence of I' as in (5.1.2)
turns out to be satisfied, provided that the vector relative degree is com-
ponentwise smaller or equal to one. High-gain and funnel control for
regular system with positive strict relative degree and positive definite
high-frequency gain matrix is studied as well in Section (6.3

The funnel control results of this chapter are illustrated by a sim-
ulation of position and velocity control of a ‘real world’ mechanical
system in Subsections and £.3.3. To point out the peculiarities of
the singular case, a simulation of an academic example is also included
in Subsection £.2.2]

Parts of Sections [5.1] and and Subsection b.3.1] are contained in
the manuscript [28] and the short note [27], which are submitted for
publication. The results of Subsection were obtained in a joint
work with AcHIM ILCHMANN and TiMo REIS [34], which also con-
tains the simulations of the mechanical system from Subsections
and 0.3.3

5.1 High-gain control

In this section we consider constant high-gain proportional output feed-
back given by

u(t) = —ky(t) (5.1.1)
applied to DAE systems [E, A, B, C] € ¥, mm- 1t is our aim to derive
conditions which guarantee high-gain stabilizability:.

Definition 5.1.1 (High-gain stabilizability).
A system [E, A, B,C] € X mm is called high-gain stabilizable if, and
only if,

Jk* > 0VEk > k*Vaxe %[E,A—kBC] ﬁCl(R;R”) : lim x(t) = 0.

t—00
Roughly speaking, in view of Definition 5.T.1], a system [E, A, B, C] €
2inmm 15 high-gain stabilizable if, and only if, the closed-loop sys-
tem (LLI), (5.11), that is L Ex(t) = (A—kBC)x(t), is asymptotically
stable.



5.1 High-gain control 213

In order to prove high-gain stabilizability for a certain class of sys-
tems, we derive a simplification of the form (4.2.3)) under the condition
that for a left inverse L(s) of [*¥7* "] the matrix

0
Iy

S§—00

I = — lim s %[0, I,,) L(s) [ } € R™*P (5.1.2)
exists. This simplified form then provides an integral-differential-alge-
braic equation as shown in Lemma[b. 1.3 Note that by Lemma[4.3.2 we
have that if " in (5.1.2)) exists, then it does not depend on the choice
of L(s).

For single-input, single-output systems with transfer function g(s) =

z(—‘:; € R(s)\ {0}, the matrix I' in (5.1.2)) exists if, and only if, deg ¢(s) —
degp(s) <1, i.e., g(s) has strict relative degree smaller or equal to one
(cf. Section5.3)). For a connection of the existence of I' in (5.1.2)) to the
(vector) relative degree of the system [E, A, B, C|] see Subsection (5.3.1l

Now we investigate the consequences of the assumption of existence

of I' in (B.1.2).

Lemma 5.1.2 (Consequences of existence of I').

Let [E, A, B,C| € X ,.m,p be right-invertible and have autonomous zero
dynamics. Suppose that, for a left inverse L(s) of [SE A B} over
R(s), the matriz T in (B.12) exists. Then, using the notation from
Theorem [{.2.7 and Definition [{.2.6, we have

Vik=0,...,v—1: FEyxsN*E5 =0. (5.1.3)
and, furthermore, I' = Eos.

Proof: The left inverse L(s) is given in (4.3.2) and I" is independent
of the choice of L(s) by Lemma 432 By existence of I' the matrix
s10, I,,)L(s)[0, I,] " is proper, which implies that

s Xu5(8) = —(Baa—s " An)+s Aoy (sI—Q) ' Ara+5Ea3(sN—1) " Es

is proper. Hence, sEo3(sN — 1) 1 E3y = 27(1) F3N¥ Ess%*1 has to be
proper. This ylelds (5I3) and the last statement is then an immediate
consequence of I' = — lim, o s 1 Xy5(s) = Eao. O

The following simplification of the form (423 relies on partially
solving the equations (A2.5) using the condition (5.I1.3]) derived in
Lemma [(B.1.2. This form is used in the proofs of Theorems [(.1.4
and 0.2.3]
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Lemma 5.1.3 (Behavior and underlying equations).

Let [E, A, B,C| € X ,.m,p be right-invertible and have autonomous zero
dynamics. Suppose that, for a left inverse L(s) of [‘“?’CA ’OB] over
R(s), the matriz T in (B.12) exists. Then, using the notation from
Theorem [{.2.7] and Definition [{.2.06, for any (z,u,y) € Bpapc N
(CHR;R") x CO(R;R™) x C*"(R;RP)) and Tz = (z],y',2d)" €
CHR; REFPT13) (T, u,y) solves

i1(t) = Quzi(t) + A y(t)
Ty(t) = Apny(t) +(z:(0),y)(t) + u(t)
! (5.1.4)
v3(t) = Sop_g NFEgy*+(1),
0 = 0,

where
T RF x CY(R;R™) — C"TH(R; R™),

¢
(:C(l)’y) = <t = A21€Qt$(1) —l-/ Ag QT A y(7) dT) .
0

U is linear in each argument and, if 0(Q) C C_, then VU has the prop-
erty

U (R x (L2(R; RP)NCY(R; RY))) € L2(R;R™)NCHH(R;R™). (5.1.5)

Proof: The assumptions of Theorem [4.2.7 are satisfied and, invok-
ing Lemma [(.1.2 it is clear that the respective first and third equa-
tions in (A2.5) and (5.1.4) coincide. By Proposition and right-
invertibility of [E, A, B, C], the fourth equation in (£2.5) reads 0 = 0.
Therefore, it remains to show that under the additional assumption
of existence of I', the second equation in (5.1.4]) follows from (4.2.5).
To this end, observe that by Lemma B.1.2) namely (5.1.3), the second
equation in (£2.5]) reads

Eggy(t) = Aggy(t) + Aglxl(t) -+ u(t) (516)

Insertion of the solution of the first equation in (4.2.5]) into (5.1.6]) then
yields the assertion.
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Statement (B.1H) about ¥ is obvious from the representation of W
and the fact that if o(Q) C C_, then there exist pu, M > 0 such that

Vt>0: |e¥| < Me . O
We are now in the position to prove the main result of this section.

Theorem 5.1.4 (High-gain control).

Let [E, A, B,C| € ¥ .m.m be right-invertible and have autonomous zero
dynamics. Suppose that, for a left inverse L(s) of [*F* “ P overR(s),
the matriz T in (5.12) exists and satisfies T =TT > 0. Then

ZDg,a,B,c) s asymptotically stable
— [E, A, B,C] is high-gain stabilizable.

The converse implication is in general false even for ODE systems.

Proof: We prove “=". By virtue of Lemma we may without
loss of generality consider [F, A, B, C] in the form (5.1.4) with Agxzy =
U(z1(0),y) and z = T (z],y", 24 )" € CL(R; R¥P*"). Application of
the high-gain controller (5.1.1]) leads to

i1(t) = Qui(t) + Ary(t)
Ty(t) = Apai(t) + (Agy — kLy)y(t) (5.1.7)
z3(t) = Sy NFEgyE(2).

Since I' = I'" > 0, there exists an orthogonal matrix V € Gl,,(R)
and a diagonal matrix D € R"*™ with only positive entries for some
0 < my < m, such that

_ +[Do
rovi 2

In order to decouple the second equation in (5.1.7) we introduce the
new variables y1(-) = [In,, 0]Vy(-) and yo(-) = [0, I—p, ] Vy(+). Rewrit-
ing (B.L7) and using AoV = [A}, Ag] € RF*m 5 REX(m=m1) apd

All A12

VAV =
= [Azl Agy

:| : 12111 e lexm1’A22 c R(m—ml)x(m—ml)’
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this leads to the system, without the third equation in (B.1.7),

i1(t) = Qu1(t) + Ay (t) + Asya(t)
i(t) = [D7L0VT Ay (t) + DAy — kL, )yi(t) + D™t Apay(t)
0 = [O, Im_ml]VTAglaﬁ(t) —|— Aglyl (t) —|— (12122 — k[m—ml)yQ(t)-

Assuming that k > || Ay || we may solve the third equation for y», i.e.,

0o(t) = —(Azp = kL) ™ ([0, L)V Amiaa (1) + Az (1))
(5.1.8)
and insert this into the first and second equation, thus obtaining

#1(t) = (Q — Ag(Aga — kL)) Y0, Lo ]V T Agy ) (2)
+(Ay = Ax(Agy — kL) " Ag)) 3 (1)

() = ([D70)VT Ay — D' Ag(Asg — kLypo,) ™! (5.1.9)
X [0, L]V T Ay )1 (8) + (DY (A1y — kL)
—D ' Ay (Agy — kL) Agy) i (2).

In order to show asymptotic stability of (5.1.9) we use a Lyapunov
function approach. By ¢(Q) C C_ and [212] Thm. 7.10] there exists a
solution P € Gl(R) with P = P" and

Bl < P < Boly,  Br1,82>0, (5.1.10)
of the Lyapunov equation
Q'P+PQ=—I
Define the Lyapunov function
V:iRF x R™ - R, (x1,71) — xlTle — leyl.

Then, for any solution (z1,11) € CH(R;RF x R™) of (1Y) and all
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t € R, we have

GV (@i(t), pi(t))
— 2 ()P ((Q — Ay(Agy — kL)) M0, Ly ]V T Ay )21 (2)
+(Ay — Ay(Agy — klm_ml)lflgl)yl(t))
1oy (1)T (D—l (o, OV T Agy — Apy(Agy — kL)~
X [0, L]V T Ay )21 (¢) + D~ ((Ary — ELy,)
—Apg(Agy — k]mml)_lAﬂ)yl(t)) :

Observe that there exist positive constants M, ..., M5 such that the
following inequalities hold:

— 21‘1(t)TP/~12(12122 — k;]m_ml)_l[O, Im_ml]VTAglaﬁ(t)
A 7 My
< My ||(Agz = kL)) 21 (1) < ————lz1(1)|1%,
k— || Ass|
— 2$1(t)TPA2(A22 — ]{]mfml)ilfiglyl (t)

M, My
— =@ - @) <

< —— ————— (=1 ()] + lya (&) ]),
k — || Agal| k — || Agal|

N 1
221(t) ' PAiyi () 42y (1) ' [D™1, 0]V " Ay (t) < §H951(t) 17+ M|y ()],

— 2y1(t)TD_1A12(A22 — KLy ,) M0, Ly, |V T Ay (2)

M,y
< ([l @)+ [l ()],
k— || Al
. . A M
—2y1(1) "D Apa(Agy — kL) M Agiyn (t) < —— ||y (1)
k — || Al

Furthermore, since D~! is positive definite, there exist & > 0 and
Mg > 0 such that

2y1(1) "D (Any — kL, )yi (8) < Mllyn (1)1 — ak|y (2)]]*.
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Incorporating these inequalities we find that

K 1
d 1 2
aV (@1(t), @) < | ———— — 5 | lz1(D)]

« k—[An| 2

=n(k)
K
+ K2+—1A—Odk‘ Hyl(t)HZ
o k—]Ax]
=7a(h)

Now let k* > ||Agl|l be such that 4 = —v(k*) > 0 and v, =

—2(k*) > 0, and define « := min {%,’}/Q} > 0. Then, for all & > k*,

WnOun®) 2 = @O Prat) + ) )
= —V(21(t), n(t)).

By integrating both sides of the inequality and using (5.I.10) we may
conclude that

tliglo r1(t) =0 A tli)rglo y1(t) = 0.
Invoking (5.1.8), this implies lim; o, y2(t) = 0 and, since y; and ys
decay exponentially, lim;_,~, x3(t) = 0. Therefore,

: T 1T T . T\T _

lim () = lim T (2, ,y )" = 0.
We have shown that [E, A, B, C] is high-gain stabilizable.
To see that “<«<” does, in general, not hold true, consider

system (4.1T]) for

E=1 A= [(1’ _01}, B = m C =[0,1], (5.1.11)

which is in form (£2.3) and in particular [E, A, B, C] is right-invertible
with autonomous zero dynamics. We may observe that () = 0 and
therefore the zero dynamics of (B.IT1]) are not asymptotically stable.
However, the closed-loop system (5.1.11]), (5.1.1) takes the form

Lo(t) = Apa(t) = [(1) :]i] (1),
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which is, since o(Ay) = {—k/2 + /k?/4 — 1}, asymptotically stable
for all k& > 0. This shows that [E, A, B, C] is high-gain stabilizable. [

5.2 Funnel control

In this section we show that funnel control is feasible for the class
of right-invertible systems [E, A, B, C] € X, mm With asymptotically
stable zero dynamics for which I' in (5.1.2) exists and satisfies I' =
I'" > 0. It was shown in Section 5.1 that this class has the high-gain
property - this is exploited here. We conclude the section with some
illustrative simulations.

5.2.1 Main result

We consider funnel control for systems [E, A, B,C| € ¥, mm. For a
motivation of funnel control we consider some classical control strate-
gies: One possibility is constant high-gain control (5.1.1]) as considered
in Section B.Il High-gain stabilization can be achieved under the as-
sumptions of Theorem [B.1.4. However, it is not known a priori how
large the high gain constant must be and the transient behavior is not
taken into account.

An alternative strategy, that is adaptive high-gain control ([.4.2) as
discussed in Section [[.4] has the advantage that it resolves the above
mentioned problem by adaptively increasing the high gain. However,
the gain function is monotonically increasing and potentially so large
that the input is very sensitive to output perturbations.

To overcome these drawbacks, the concept of ‘funnel control’ is in-
troduced (see [123] and the references therein): For any function ¢
belonging to

p(0) =0, ¢(s) >0
P = € C"(Rsp;R) N B (Rxo;R) | for all s > 0 and
liminfg o @(s) >0

for 4 € N, we associate the performance funnel

Fo={(t,e) € R x R™| o(t)[le] < 1}, (5.2.1)
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Figure 5.1: Error evolution in a funnel F, with boundary ¢(t)~' which has
a pole at t = 0.

see Figure 6.1l The control objective is feedback control so that the
tracking error e = y — Yo, Where y,of is the reference signal, evolves
within F, and all variables are bounded. More specific, the transient
behavior is supposed to satisfy

VE>0: |le(®)] < o)

and, moreover, if ¢ is chosen so that ¢(t) > 1/A for all ¢ sufficiently
large, then the tracking error remains smaller than .

By choosing ¢(0) = 0 we ensure that the width of the funnel is
infinity at ¢ = 0, see Figure[0.1l In the following we only treat ‘infinite’
funnels for technical reasons, since if the funnel is finite, that is ¢(0) >
0, then we need to assume that the initial error is within the funnel
boundaries at t = 0, i.e., ©(0)]|Cz® — yt(0)|| < 1, and this assumption
suffices.

As indicated in Figure B.1], we do not assume that the funnel bound-
ary decreases monotonically. Certainly, in most situations it is conve-
nient to choose a monotone funnel, however there are situations where
widening the funnel at some later time might be beneficial, e.g., when
it is known that the reference signal varies strongly.

To ensure error evolution within the funnel, we introduce, for k> 0,
the funnel controller:

u(t) = —k(t) e(t), where e(t) = y(t) — yret(t)
i (5.2.2)
MO = T e
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If we assume asymptotically stable zero dynamics, we see intuitively
that, in order to maintain the error evolution within the funnel, high
gain values may only be required if the norm |le(t)| of the error is
close to the funnel boundary ¢(¢)~!: k increases if necessary to ex-
ploit the high-gain property of the system and decreases if a high gain
is not necessary. This intuition underpins the choice of the gain k(t)
in (5.2.2), where the constant k& > 0 is only of technical importance,
see Remark B.2.1l The control design (5.2.2) has two advantages: k is
non-monotone and (5.2.2)) is a static time-varying proportional output

feedback of striking simplicity.

We will show that funnel control for systems (4.1.1)) is feasible under
the following structural assumptions:

e [E, A, B,C] has asymptotically stable zero dynamics,
e [E, A, B,(C] is right-invertible,

e the matrix

' = — lim s [0, I,,] L(s) [O] c R™*m (5.2.3)

§—00 ]m

exists and satisfies ' = I'" > 0, where L(s) denotes a left inverse
of [*F A F] over R(s),

e kin (5.22) satisfies

k>

lim ([o, Tl L(s) [I?J + 3F> H | (5.2.4)

S§—00

Note that by Lemma [4.3.2, T" is independent of the choice of L(s).

The condition (5.2.4) on i seems undesirable, since at first glance it
is not known how large k must be chosen; this is just the drawback of
high-gain control that we seek to avoid by the introduction of funnel
control. However, condition (5.2.4) turns out to be structural, since
—[0, o) L(s)[0, I,] " is a generalization of the inverse transfer function
(cf. Remark B3.3) and we only need a bound for the norm of the
constant coefficient in its Laurent series. In several important cases it
is indeed possible to calculate the bound explicitly, see Remark B.2.7].
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Remark 5.2.1 (Initial gain).

The condition (5.2.4) is specific for DAEs and already appears in [34]
35], but not in the ODE case, see [125]. A careful inspection of the
proof of Theorem shows that we have to ensure that the matrix
Aoy — k(t) I, is invertible for all ¢ > 0, and in order to avoid singularities
we choose, as a simple condition, the ‘minimal value’ k of k to be larger
than ||Agl|| > ||Asl||. We perform the calculation of the lower bound

for k in (5.2.4) for some classes of ODEs: Consider the system
t(t) = Ax(t) + Bu(t),
y(t) = Cz(t) + Du(t),

where A € R B, C" € R™™ D ¢ R™™  System (5.2.5) can be
rewritten in the form (EI1T) as

532018 4]0
06 (i)

Observe that s []0 8] — [‘61 7Im is regular, and hence applying Re-

mark [4.3.3] gives

= lim s (W A _1 BD

= lim s~ ' (C(s] — A)"'B+ D)

§—00

(5.2.5)

-1

Assume now that D € Gl,,(R), i.e., the system has strict relative
degree 0 (cf. Section B.3). Then

T -1 7100 -1 . -1 ko
I'= lims™'D ;( D™'C(sI — A)™'B)" =0,

and

lim ([O,Im]L(s) [[ﬂ 4 SF)

1 1OO -1 Ip\k -1
= — lim D~ ;; C(sI —A)'B) =-D".
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Therefore, (5.24) reads k > |[D7!||. If D = 0 and CB € Gl,,(R), i.c.,
the system has strict relative degree 1 (cf. Section (.3), then similar

calculations lead to ' = (C’B)_1 and (5.24) simply reads k > 0; the

latter is a general condition compared to the choice & = 1 in [125].
For single-input, single-output systems the above conditions can also
be motivated by just looking at the output equation y = cx + du,
¢’ € R",d € R. If a feedback v = —ky, k > 0 is applied, then
(1 + dk)y = cz and in order to solve this equation for y it is sufficient
that either k¥ > 0 (no further condition) if d = 0, or k > |d~| if d # 0.

Before we state our main result, we need to define consistency of
the initial value of the closed-loop system and solutions of the latter.
Compared to Chapters 2H4l, here we require more smoothness of the
trajectories.

Definition 5.2.2 (Consistent initial value).

Let [E, A, B,C] € Zimm, ¢ € ' and yyef € B (R5p; R™). An initial
value ¥ € R" is called consistent for the closed-loop system (1)),
(5.2.2) if, and only if, there exists a solution of the initial value prob-
lem (ALT), (522), x(0) = 2° i.e., a function x € C*([0,w); R™) for
some w € (0, 00], such that x(0) = 2° and z satisfies (L.L1)), (5.2.2) for
all t € [0,w).

Note that, in practice, consistency of the initial state of the ‘un-
known’ system should be satisfied as far as the DAE [E, A, B, C] is the
correct model.

We are now in a position to state the main result of this section.

Theorem 5.2.3 (Funnel control).

Let [E,A,B,C] € ¥ pmm be right-invertible and have asymptotically
stable zero dynamics. Suppose that, for a left inverse L(s) of [SE__CA _OB]
over R(s), the matriz T in (5.2.3) exists and satisfies I = T'T > 0.
Let k > 0 be such that (B24) is satisfied. Using the notation from
Theorem [1.2.7 and Definition[[.2.4, let o € ®* define a performance
Junnel F.

Then, for any reference signal yrer € B'?(Rs0; R™) and any consis-
tent initial value x° € R™, the application of the funnel controller (5.2.2)
to (1) yields a closed-loop initial-value problem that has a solution
and every solution can be extended to a global solution. Furthermore,
for every global solution x,
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(i) x is bounded and the corresponding tracking error e = Cx — Yyt
evolves uniformly within the performance funnel F,; more pre-
cisely,

Je>0Vt>0: [le(®)] < o) —¢. (5.2.6)

(ii) the corresponding gain function k given by (5.2.2) is bounded:

A~

k
Vt>0: k(t) < = (1= oo

Proof: Note that I' is well-defined by Lemma 4321 We proceed in
several steps.

Step 1: By Lemma [B.1.3] the closed-loop system (1T, (5.2.2) is,
without loss of generality, in the form

T1(t) = Qui(t) + Aze(t) + A Yret (1)
Té(t) = (Ao — k() L) e(t) + As yret () — T thet(t) + U (2, €)(2)
3(t) = Spb NF By e (8) + S0 NF By y i) (1)
_ P
Kt = =aeeor

(5.2.7)
where 2 = [I},0,0]7T 12" and

(II( (1)7 e)(t) - lI](:C(l)a e)(t) + \Ij(xtl)a yref)(t) — A21€Qt$(1), t>0.

Note that, as [0,1,]L(s)[0,1,]" = Xu(s) for the representation
in ([@32),

~

k >

lim ([0, L) L(5)[0, L) " + sr)H Sy

S§—00

By consistency of the initial value 2 there exists a local solution
(z1,e,23,k) € C([0, p); R"*1) of (B27) for some p > 0 and initial
data

-1,.0
(3717 €,T3, k) (0) — e yreB(O) 3
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where the differentiability follows since iyt € B*™(R>¢; R™) and ¢ €
C""H(Rsp;R). It is clear that (¢,e(t)) belongs to the set F, for all

t € 10, p). Even more so, we have that

Vi el0,p): (ai(l), elt), x3(t), k(1))
€D :={ (t,v1,e,23,k) € Rsg x R""! | p(®)]lefl <1 }.

We will now, for the time being, ignore the first and third equation
in (5.27) and construct an integral-differential equation from the sec-
ond and fourth equation, which is solved by (e, k). To this end, observe
that by I' = T'" > 0, there exists an orthogonal matrix V' € G, (R)
and a diagonal matrix D € R™>*™ with only positive entries for some
0 < my < m, such that

_+[Do
rovi 2 0

In order to decouple the second equation in (.2.7) into an ODE and an
algebraic equation, we introduce the new variables e;(-) = [I,,,, 0]Ve(")

and es(+) = [0, I,_m,|Ve(+). Rewriting (5.2.7) and invoking [le(t)||* =
IVe®)||* = ller(t)]|* + |le2(t)]|?, this leads to the system
el(t) = [Dil,O](VAQQVT — k‘(t)]m) (2;22)
‘|‘[D_1, O]V 91(61, 62)(t)

1O _ e (5.2.8)
() k(H)eat)
)(t)

™

0 = [0, L |VARVT (
€2 t
‘|‘[O, Im_ml]V @1(61, €2 (

B i
k) = tortanrTeon

on Ry where
O1 : C"(Rsp; R™) x C"(Rsp; R™ ™) — C" M (Rso; R™),
(e1,€2) 1= (£ Aps () = T er(t) + (2, V(€] e3) (1))

Introduce the set

. (t7k761762) S 9 9 5
D= { RZO X [];}7 OQ) X [R™M1 ¢ RM—M1 gO(t) (HelH + HGQH ) <1
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and define

fi: DXR" = R™, (L, ke, e,6) = [D71,0[(VARV' — kI, (21>
2
+[DhoVe.
By differentiation of the second equation in (B.2.§), and using
0

Im—ml

Agy = [0, Ly, |V A VT [ } , Ay = [0, Ly, |V AgeV' T []ml} :

0

we get

0= Ag1é1(t)+Agaéa(t) —k(t)ea(t) —k(t)éa(t) +10, L—m, ]V L0 (e1, €2)(1).
(5.2.9)
Observe that the derivative of k is given by

k() = 2k (1= o) (ler(®)IP + lea®) )
x (e (lex(1* + lle2(O)[I*) + o (t)*(er(t) "éx(t) + ea(t) "éa(t))) -

Now let

M:D — Glm—ml(R); (t, k,el,eg) —
(Az = ks (Lo, + 20(0)% (1= 9 (llea]* + llea]®) " 267 ) )

O : C"(Rx0; R™) X C"(Rx; R™™™) — C"(Rs0; R™),

(617 62) — <t — A22 yref(t) - Fyref(t) + %‘I’(Z’?, yref) (t)

: . ()
—|—/0 A21Q€Q(t )A12 VT <6;(T)) dT)

fo: DX R™ x R™ — R (¢ k ey, e9,61,8)

2k (1 - sO(t)Q(He}H2 +lleal) ™ (p®e(@)llenl® + flea]?)
+ 90(15)2(61—@1))62 — Aglél — [0, Im_ml]V (A21A12VT(€1 ,62) + f)

and
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We show that M is well-defined. To this end let

G : D — Rimmm)x(m=m),
(t, ks e1,0) = 20(1)” (1= 0% (lea]® + leall?)) " eaes

and observe that G is symmetric and positive semi-definite every-
where, hence there exist V:D > R (m—=ma)x(m—m) 1% orthogonal ev-
erywhere, and D : D — Rm—m)x(m=—m) [ 5 diagonal matrix with
nonnegative entries everywhere, such that G = V-1DV. Therefore,
(I+G) ' =VYI+D)'V and (I + D) is diagonal with entries in
(0,1] everywhere, which implies that ||(I + G)7!|| < 1. Then, for all
(t,k,e1,e9) € D, we obtain

1T + G(t, k, eq, e2)) FAg|| < k7Y Ago|| < k74| An| < 1.

and hence k™1(I + G(t, e1, e5)) Ay — I is invertible, which gives in-
vertibility of

M(t, ]{, €1, 62) = Agg — k([ + G(t, ]{, €1, 62)).

Now, inserting k from (5.210) into (5.2.9) and rearranging according
to é9 gives

M (t,k(t),e1(t), e2(t)) €x(t) = fo(t, k(t), e1(t), ea(t), €1(t), Oa(er, e2)(1)).
With
fg D x R™ x R™ — R(m—mﬂ) (t, k, 61,62,51,52) —>
M(t, k, €1, 62)71f2(t, k, €1, €9, fl(t, k‘, €1, €9, 51), 52),

and

f3:DXR" XR™ = R, (t,k, e1,e,E,E) —
2k (1= (*(llex|* + llezl®) (@(f)sb(?f)(JlelH2 + leal|)
+ So(t)Q(eil—fl(tv k? €1, €2, fl) + e;—fQ(t? k? €1, €2, 517 52)))

we get the system
e1(t) = fi(t k(). e1(t), ea(t), O1(en, €2)(t))
ez(t) = fg(t, k’(t), 61(t), eg(t), 91(61, 62)(t), 92(61, 62)(t)) (5211)
k() = fat,k(t), ex(t), ea(t), O1(er, €2) (1), Oa(er, e2)(1)).
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(k,e1,e3) € CL([0,p); R™ 1) obtained from (e, k) is a local solution
of (B.2.TI1)) with

(k. e1, 2)(0) = (k V ([0, I,n, 0] 712 — yref(c)))) —n  (5.2.12)

and
Vtel0,p): (tk(t),el(t),et)) € D.

Step 2: We show that the local solution (x1, e, x3, k) can be extended
to a maximal solution, the graph of which leaves every compact subset
of D.

With 2 = (k,e{,eq) " and appropriate F' : D x R*" — R™"1 we may
write (5.2.11]), (5.2.12)) in the form

At = Ft,2(1), (T2)(#),  2(0) =n, (5.2.13)

where Tz = (O1(e1,e2)",09(e1,e2)")" and T : C(Rsg; R™) —
C(Rso; R*™) is an operator with the properties as in [124, Def. 2.1]
(note that in [124] only operators with domain C(Rs¢;R) are consid-
ered, but the generalization to domain C(R>(;R?) is straightforward).
It is immediate that T' satisfies properties (i)—(iii) in [124, Def. 2.1];
(iv) follows from the fact that o(Q)) C C_ by the asymptotically stable
zero dynamics (cf. also (5.LH)) and yef € B"2(Rs0; R™).

Furthermore, for 11 := max{1, v} and the functions defined in Step 1,
we find that f; and fs are p-times continuously differentiable (since ¢ €
C"" (Rxg;R)). Furthermore, M is u-times continuously differentiable
and invertible on D, hence M ! is u-times continuously differentiable
as well. Finally, this gives that fo and f3 are p-times continuously
differentiable and hence we have F' € CH(D x R?™; R™t1).

Let 2 = (k,ef,eq)" € CL([0,p);R™1) be the local solution
of (5.2I1) obtained at the end of Step 1. Then Z solves (5.2.13).
Observe that, since F' is u-times continuously differentiable and 7' is
essentially an integral-operator, i.e., it increments the degree of differ-
entiability, we have Z € C*T1([0, p); R™*!). Then [124, Thm. B.l]@ is
applicable to the system (5.2.13) and we may conclude that

(a) there exists a solution of (5.2.13), i.e., a function z € C([0, p); R™ 1)
for some p € (0, 00] such that z is locally absolutely continuous,

n [124] a domain D C R>( x R is considered, but the generalization to the higher dimensional
case is only a technicality.
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2(0) =mn, (t,2(t)) € Dforallt € [0, p) and (5.2.13) holds for almost
all t € [0, p),

(b) every solution can be extended to a maximal solution z €
C([0,w); R™1) ie., z has no proper right extension that is also
a solution,

(c) if 2 € C([0, p); R™™ ) is a maximal solution, then the closure of
graph z is not a compact subset of D.

Property (c) follows since F' is locally essentially bounded, as it is at
least continuously differentiable. Clearly Z is a solution (in the context
of (a)) of (5.213), hence by (b) it can be extended to a maximal solu-
tion 2 € C([0,w); R™*1). Similar to 2, 2 is (u + 1)-times continuously
differentiable.

We show that the extended solution 2 leads to an extended solution
of (5.21). Clearly, Z is a solution of (5.2.11]). Integrating the equations
for k and ey in (5.2.10) and invoking consistency of the initial values
gives that (k, e, e2) also solve the problem (5.2.8) and this leads to a
maximal solution (z1, e, z3, k) € C1([0,w); R"1), w € (0, o0, of (B.2.7)
(extension of the original local solution (1, €, x3, k) - for brevity we use
the same notation) with graph (1, e, x5, k) € D. Furthermore, by (c)
we have

the closure of graph (1, €, z3, k) is not a compact subset of D.
(5.2.14)
Step 3: We show that k is bounded. Seeking a contradiction, assume
that k(t) — oo for t — w. Using ei(-) = [L,,0]Ve(-) and ey(-) =
[0, I,—m,|Ve(+), we obtain from (5.2.8) that

ea(t)]] <
1 (Azo = k() L)~ (IAzier ()] + 110, L] VO (er, e2) (1))

Observing that, since ||Agl|| < || Asl| < &,

~ -1 . 1 —1
I (Asz = (O Tonm) "1l = k) (T — b(8) " Aog) ™|
1
<
1 — k(1) Azl

< k(t)™!
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and invoking boundedness of e; (since e evolves within the funnel) and
boundedness of ©1 (e, e2) (since Yot € B 7(Rs; R™) and (E.1.5) holds)

we obtain

le2(B)]] <
k A
Bt (Il Aneallo + 10, In o JVOL(er, e5)l]sc ) — 0.
ke — || Azl o
(5.2.15)
Now, if m; = 0 then e = ey and we have lim;_,, ||e(¢)|| = 0, which im-

plies, by boundedness of p, lim;_,,, ¢(t)?||e(t)||* = 0, hence lim, ., k(t) =
12:, a contradiction. Hence, in the following we assume that m; > 0.
Let & € (0,w) be arbitrary but fix and X := infye) ¢(t)" > 0.
Since ¢ is bounded and lim inf;_ () > 0 we find that Plisoey ()7
is bounded and hence there exists a Lipschitz bound L > 0
of ¢55) (). Furthermore, let Ay1 := [I,n,, 0]V ApV  [1,,,,0], Ajy =

[Imp 0] VAQQVT[O, Imfml]T and

= D7 Aulllleilloo + D71 0]VOL (€1, €)oo

o
B = S| D A,
o k A
Y= PRy (HA21€1Hoo + H[Oa[m—m1]V®1(61762)H00) )
o 22k
K= oo > 0,

where op.x(I") denotes the largest eigenvalue of the positive semi-
definite matrix I' and o« (I') > 0 since my > 0.
Choose € > 0 small enough so that

o < min {5, min (o)~ fla(0)])}

t€[0,9]

and p
L< —a—ﬁvs—l—g. (5.2.16)

We show that

Vie (0,w): o) = le(t)] > e (5.2.17)
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By definition of € this holds on (0, 0]. Seeking a contradiction suppose
that

Jtr € [6,w): pt)™ = [le(t)] <e
Then for

to:=max{ t€[5,t) | o) = |e(t)|=¢ }

we have for all ¢ € [ty, ] that

p(t) " = lles® < and ()] > o(t) T —e=A—e>

DO | >

and

~

— e = T— ol

>

k(t) = <

\_/

*llex ()2

~ ~

k Ak

Tt o] = 2290 = 26

~—

(=@l ®)]

Now we have, for all t € [tg, 1],

L@l = aTa

— el(t)T(D—l(An — k() )er(t) + D Apsen(t)
(DL, 0V O, (en, 62)@))

IN
L
o
—_
oS
=
_|_
—_
N
—
>
@
\)
~
~
=
o
—_
=
v
I
™
—~
<~
N~—
s
I
—_
™
—_
—~
<~
N—
—

IA

aller(t)[| + 1D Avalle2(t) | llea (t)]] - m\lel(ﬂHZ-

Moreover, from the inequality in (5.2.15) we obtain that, for all ¢ €
[t ta],
2

~YE.

lea ()l < k(t)"'y < v

This yields that

S @I < (ot By = D] 2 L]
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Therefore, using

1
Sarler @I = lles @I llen O]

we find that

lex ()1l = llex (o)l =/ sler @I g e @) dt

< Lt — o) < —lp(t) " — o(t)!] < o) — p(te) "

and hence

e =¢(to) " = lles(to) | < o(t1) ™" — llea(ts)ll <e,

a contradiction.

Therefore, (5.2.17) holds and by (5.2.15) there exists ¢ € [0,w) such
that [les(t)|| < e for all ¢ € [f,w). Then, invoking € < %, we obtain for
all t € [t,w)

le@®1* = lex@)I* + lle2(DI* < (0(t) " = )* + &
< o(t) 2 —2eN + 287 < p(t) 2 — 267

This implies boundedness of k, a contradiction.

Step 4: We show that xy and z3 are bounded. To this end, ob-
serve that 2 = (k, e, eq )" solves (5.2.I3) and, by Step 3, z is bounded.
Using (5.15) and y.f € B 2(Rs; R™) we find that Tz is bounded
as well. This implies, since F' is continuously differentiable, that 2 is
bounded. Then again, we obtain that %(T z) is bounded and differen-
tiating (5.2.13) gives boundedness of Z. Iteratively, we have that

Vi=0,....,v4+1:
(aco,...,cj S0VEe [0,w): [lz()] < con... |29(@)] < cj)
— (30 S0Vte[0,w): |(T2)D()] < c)

and successive differentiation of (5.2.13) finally yields that z, 2, ...,
2+ are bounded. This gives boundedness of e, ¢, ..., eV, Then,
from the first and third equation in (5.2.7) and the fact that (@) C C_
and 1ot € B"T2(Rxo; R™), it is immediate that 1 and 3 are bounded.
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Step 5: We show that w = co. First note that by Step 3 and Step 4
we have that (21, e,23,k) : [0,w) — R™"! is bounded. Further noting
that boundedness of k is equivalent to (5.3.21)) (for ¢ € [0,w)), the

assumption w < oo implies existence of a compact subset K C D such
that graph (z1, e, x3, k) C K. This contradicts (5.2.14)).
Step 6: It remains to show (ii). This follows from

VES 0 k() = b+ RO
b kOe(0 () — 2 = b+ k(1= o). O

Remark 5.2.4.

(i) The problem of finding a solution of (5.2.13)) with the properties
(a)—(c) as in the proof of Theorem is not solved just by the
consistency of the initial value, i.e., existence of a local solution,
since it is not clear that this solution can be extended to a maxi-

mal solution which leaves every compact subset of D. Solvability
for any other initial value (for (5.2.13)) is required for this.

(ii) Note that v in Theorem is in general not known explicitly.
However, we have, by Theorem [A.2.7, the estimate v < n3 =
n —k —m, where k = dimmax(F, A, B;ker C'). Hence, choosing
¢ and Yt to be (n —m+ 2)-times continuously differentiable will
always suffice.

(iii) The differentiability assumption s € B""?(Rsg; R™) in Theo-
rem can in general not be relaxed in order to avoid Dirac
impulses in the state variables. For an example consider the sys-
tem

r1+u=0, x1=x0, To=ux3, Y=

Application of the funnel controller (5.2.2) leads to the equation

k()

Wyref(t)a

y(t) =

where k(t) > E>1.If Yret 18 continuous, but not continuously
differentiable (v = 2 here), then x5 = ¢ has jumps and in x3 = 9
we will have Dirac impulses. By adding equations of the form
Tix1 = &; we may construct systems with Dirac impulses in its
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solutions for any 9.t € C*(Rxg; R™) \ CFH(Rs0; R™).

It is not in the scope of Theorem to treat these impulses, but
combining the theory of the present thesis with a distributional
solution theory for DAEs as in [227] might result in an appropriate
treatment of less smooth reference trajectories.

5.2.2 Simulations

Position control of a mechanical system

We consider a mechanical system, see Figure 5.2, with springs, masses
and dampers with single-input spatial distance between the two masses
and single-output position of one mass. I am indebted to Profes-
sor P.C. Miiller (BU Wuppertal) for suggesting this example.

jclj my u(t) mo C2
dlzl(t) J -
y(t) = 2(t)

Figure 5.2: Mass-spring-damper system

The masses mi, mo, damping constants dy, do and spring constants
c1, co are all assumed to be positive. As output y(t) = z2(t) we take
the position of the mass ms. The input is chosen as u(t) = z(t) —
21(t), i.e., the spatial distance between the masses m; and my. The
mechanical system in Figure may then be modeled by the second-
order differential-algebraic equation

mlél(t) + dlzl(t) + 0121(t> - )\(t) =0
mgég(t) + dQZQ(t) + CQZQ(t) + )\(t) =0
2o(t) — 21(8) = u(t) (5.2.18)
y(t) = z(t)

where \(-) is a constraint force viewed as a variable. Defining the state

ﬂ?(t) = (Zl(t)a Zl(t)a Z2(t)7 22(t)7 /\(t))—l—ﬂ (5219)



5.2 Funnel control 235

model (5.2.18) may be rewritten as the linear differential-algebraic
input-output system (LT for

[ s 1 0 0 0 0] 0] "
ci sm;+dy O 0 —1 0 0
sE—A=10 0 S | 01, B=|0|, c=|1].
0 0 co smo+dy 1 0 0
-1 0 1 0 0 1 0
) ] o (5.2.20)

We may immediately see that the pencil sE — A is regular and has
index v = 3. The zero dynamics of (5.2.20) are asymptotically stable:
setting y = 0 in (B.2.I8) yields 20 = 0, A = 0, z; = —u and my z(t) +
d121(t) + c121(t) = 0 for all t > 0; positivity of my, d; and ¢; then gives
limy o 21(t) = limy_,o0 21(¢) = 0. Right-invertibility of (5.2.20) can be
casily read off (5.2.I8). The transfer function

mis® 4+ dis + ¢

Glo) = CLE = AT B = S 1 do)s + (o + )

has proper inverse: lim, ;.o G71(s) = (m; +ms)/my. Therefore, invok-
ing Remark [4.3.3],
I'=lim s 'G(s)' =0.

§—00
Summarizing, system (5.2.20) satisfies the assumptions of
Theorem [5.2.3]
As reference signal y,of : R>9 — R, we take the first component of the
solution of the following initial-value problem for the Lorenz system

&) = 10(&(0) - & (). &(0) =5
&) = 28&6(1) — &) &) — &(@1),  &(0)=5 (5.2.21)
E3(t) = &i(t)&(t) — Ft&s(t), &(0)=5.

This may be viewed as a rather academic choice, however it is well
known (see for example [224, App. C]) that the Lorenz system is chaotic
(and thus the reference signal is rather ‘wild’), the unique global so-
lution of (5.2.27)) is bounded with bounded derivative on the positive
real axis (and thus our assumptions on the class of reference signals are

satisfied). The solution of (L.2.21)) is depicted in Figure 5.3
The funnel F, is determined by the function

0 :Rsg— Rsg, t+0.5te "+ 2 arctant. (5.2.22)
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-30
(o]

Figure 5.3: Components &; of the Lorenz system (5.2.21))

Note that this prescribes an exponentially (exponent 1) decaying funnel
in the transient phase [0,7], where T" &~ 3, and a tracking accuracy
quantified by A = 1/7 thereafter, see e.g. Figure [(.4d.
Spring and damping constants, masses and their initial positions are
chosen, for the simulations, as
m1:1, m2:3, 01:2, 02:1, d1:3, d2:5,

i (5.2.23)
21(0) =101, 29(0) =21 and k=5.

Straightforward calculations show that the closed-loop system (5.2.2),
(5:2.18) has uniquely determined initial velocities 21(0), 22(0) as well
as initial constraint force A(0) and that the initialization is consistent.

Since A
k=5>4=1lim G '(s) =

S§—00

lim (G(s)~" + sI) H :

§—00

all assumptions of Theorem are satisfied and we may apply the
funnel controller (5.2.2)) with funnel boundary specified in (5.2.22)) and
reference signal 1,0 = & given in (B.2.271]).

All numerical simulations are performed in MATLAB (solver: odelb5s,
relative tolerance: 107 absolute tolerance: 107°). The simulations
over the time interval [0, 10] are depicted in Figure 5.4t Figure 5.4h
shows the output y tracking the rather ‘vivid’ reference signal yef
within the funnel shown in Figure [(.4d. Note that the input w in
Figure 5.4k as well as the gain function & in Figure 5.4b have spikes at
those times ¢t when the norm of the error ||e(t)]| is ‘close’ to the funnel
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Figure a: Solution y Figure b: Gain k

100

u

-100 ‘ : : :
0 2 4 6 8 10
t
Figure c: Input u

Figure d: Norm of error |e| and fun-

nel boundary ¢!

Figure 5.4: Simulation of the funnel controller (5.2.2]) with funnel boundary

specified in (5:2.22)) and reference signal y,or = & given in (5.2.2T])
applied to the mechanical model (5.218) with data (5.2.23).

boundary ¢(t)~!; this is due to rapid change of the reference signal.
We stress that the gain function & is nonmonotone.

Singular academic example
For purposes of illustration we consider an example of a singular differ-

ential-algebraic system (AI.1]), where ' is neither zero nor invertible.
Consider system (411 with

1
[E,A,B,C]:= | |0
0
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It is immediate that [F, A, B,C] is right-invertible and in the
form (£2.3)), has asymptotically stable zero dynamics, and the matrix

1 -1
S
satisfies (5.23) and T =T" > 0. We set

~ 11
pm2sve =g 1] | =t - |

1im ([0, 2,y L(s)[0, L)' + s,

(5.2.25)
where L(s) is an inverse of the system pencil, see also Step 1 in the
proof of Theorem (.23 for the latter equalities. The (consistent) initial
value for the closed-loop system (5.2.24)), (5.2.2)) is chosen as

1¥ = (—4,3,-2)". (5.2.26)

As reference signal yef @ Ry — R?, we take the first and second
component of the solution of the Lorenz system (5.2.21). The funnel
F, is determined by (5.2.22).

The simulation has been performed in MATLAB (solver: odelbs,
relative tolerance: 10714 absolute tolerance: 107°). In Figure the
simulation, over the time interval [0, 10], of the funnel controller (5.2.2)
with funnel boundary specified in (5.2.22) and reference signal s =
(&1,&) T given in (5.221), applied to system (5.2.24) with initial
data (5.2.28), (5.2.26) is depicted. Figure E.5a shows the output com-
ponents y; and o tracking the reference signal 1, within the funnel
shown in Figure (.5d. Note that an action of the input components u;
and us in Figure 5.5k and the gain function k in Figure is required
only if the error ||e(t)|| is close to the funnel boundary ¢(t)~!. It can
be seen that initially the error is very close to the funnel boundary and
hence the gain rises sharply. Then, at approximately ¢ = 0.2, the dis-
tance between error and funnel boundary gets larger and the gain drops
accordingly. After ¢t = 2, the error gets close to the funnel boundary
again which causes the gain to rise again. This in particular shows that
the gain function k£ is nonmonotone.
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201
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Figure a: Solution components y; Figure b: Gain k
and yo
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Figure c¢: Input components wuq

Figure d: Norm of error |le|| and
and us

funnel boundary ¢!

Figure 5.5: Simulation of the funnel controller (5.2.2)) with funnel bound-
ary specified in (5.222) and reference signal y,of = (£1,&)"
given in (B221) applied to system (0.224) with initial
data (5.2.235)), (5.2.20]).

5.3 Regular systems and relative degree

In this section we consider systems [F, A, B,C] € X, ,.m, for which
skl — A is regular and hence the transfer function

G(s) = C(sE — A)"'B € R(s)P*™ (5.3.1)

is well defined. We will introduce the notions of vector and strict rela-
tive degree and show that systems with a vector relative degree which
is componentwise smaller or equal to one can be treated within the
frameworks of Theorems [5.1.4] and £.2.3. Furthermore, we show that
for systems with positive strict relative degree, high-gain and funnel
control is feasible provided the controllers are modified in order to ac-
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count for output derivatives.
As a preliminary result we derive some characterizations of autono-
mous zero dynamics and right-invertibility for regular systems.

Proposition 5.3.1 (Autonomous zero dynamics and right-invertibil-

ity).
Let [E, A, B,C] € X nmp be such that sE — A is regular and let G(s)
be as in (5.3.0)). Then the following statements hold true:

(i) ZDip.a,B,c) is autonomous <= rkgjy G(s) = m.
(ii) [E, A, B,C] is right-invertible <= rkg[y G(s) = p.

(iii) If p = m, then the following conditions are equivalent:
(a) ZDp.a,B,c) 15 autonomous,
(b) [E, A, B, C] is right-invertible,
(c) G(s) € GL,,(R(s)).

Proof: (i): We show “=": If the zero dynamics are autonomous, then
the system pencil has a left inverse over R(s) and it can be concluded,
using the same calculation as in Remark 4.3.3) that G(s) has a left
inverse over R(s). Equivalently, rkgiy G(s) = m.

We show “«<”: By assumption there exists G (s) € R(s)™*? such that
GL(s)G(s) = I,,. Calculating

(sE—A)"! —(sE—A)"'BGL(s) I, 0 [SE—A —B]
C( )

0 ~G1(s) sE-A)"' I —C 0
_ | sE-A)"! —(sE-A)"'BG(s) sE-A -B | _
=1 o ~Gus) s

yields that the system pencil [*#74 " P] is left invertible over R(s).
Hence, by Proposition A.I.5], the zero dynamics are autonomous.

(ii): We show “=": Seeking a contradiction assume that rkgy G(s) <
p. Hence, there exists g(s) € R(s)? \ {0} such that q(s)"G(s) = 0. Let
p(s) € R[s] \ {0} be such that ¢(s) := p(s)q(s) satisfies

(G(s)"C(sE — A7t g(s)")" € R[s]" .

Now there exists y € C*(R;RP) such that q(di % 0. By right-
invertibility of [E, A, B, C] we find (z,u) € L] (R;R" x R™) such that
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(,u,y) € Bjpap,c)- Therefore, heeding that all poles in the rational
functions are canceled out,

() Ty= @GS oEL - A gL (0)
(G4 TOEL - A g(4)T) [Edii A —OB} (x> g

a contradiction.

We show “«<”: By assumption there exists Gg(s) € R(s)™*? such
that G(s)Ggr(s) = I,. Similar to (i) we may calculate that that the
system pencil [SJLE_CA Ix ] is right invertible over R(s). Then applying
Lemma to its transpose yields that ¢(y) = 0 in a QKF (AI4) of
the system pencil. Let y € C*(R;RP) and S(0,y")" =: (3], y;,y;)
according to the block structure of (4.1.4]). Then, by Theorem
there exist solutions A € LL.(R;R™), z € L (R R'O"), 23 E
E%OC(R;RW') of 4 ,zl = Az + w1, dtN 29 = 29 + yo and Kng =
Lgzz + ys. Therefore

d
O we ln, — As ; 0 0 2
=S 0 ENQ — I|a| 0 29
4 0 0 %KB — Lﬁ z3
and hence (z",u")" :=T(2], 2,2 )" satisfies (z,u,y) € By a5
(iii): The assertion is immediate from (i) and (ii). O

A consequence of Proposition £.3.1] is that the class of regular sys-

tems with proper inverse transfer function can be treated within the
frameworks of Theorems [5.1.4] and 5.2.3]

Definition 5.3.2 (Proper rational matrix function).

A rational matrix G(s) € R(s)P*™ is called proper if, and only if,
limg o G(s) = D for some D € RP*™. 1t is called strictly proper if,
and only if, lim, ., G(s) = 0.

Corollary 5.3.3 (Proper inverse transfer function).

Let [E,A,B,C] € X nmm be such that sE — A is regular and that
G(s) as in (B30) is invertible over R(s) and G(s)™! is proper. Then
[E, A, B,C] is right-invertible, has autonomous zero dynamics and T’
as in (5.23) exists and satisfies I' = 0.



242 5 High-gain and funnel control

Proof: Right-invertibility and autonomy of the zero dynamics follow
from Proposition (.31l The last assertion is a consequence of Re-
mark [4.3.3] by which

I'=lim s 'G(s)' =0. O

§—00

5.3.1 Vector relative degree

In this subsection we give the definition of vector relative degree for
transfer functions of regular systems [E, A, B, C| € ¥, ,m, and relate
this property to the frameworks of Theorems [5.1.4 and [5.2.3]

Definition 5.3.4 (Vector relative degree).
We say that G(s) € R(s)?*™ has vector relative degree (p1,...,pp) €
Z'*? if and only if, the limit

D := lim diag (s, ..., s”) G(s) € RP*™

§—00

exists and satisfies rk D = p.
Remark 5.3.5 (Vector relative degree).

(i) It is an easy calculation that if G(s) € R(s)?*™ has a vector rel-
ative degree, then the vector relative degree is unique. However,
a vector relative degree does not necessarily exist, even if G(s) is
(strictly) proper; see Example [£.3.7]

(ii) Isiporr 131} Sec. 5.1] introduced a local version of vector rela-
tive degree for nonlinear systems. Definition [(.3.4] coincides with
I[SIDORI’s definition if strictly proper transfer functions are con-
sidered. In this sense, Definition [5.3.4]is a generalization to arbi-
trary rational transfer functions. For linear ODE systems a global
version of the vector relative degree has been stated in [I80]. It
is straightforward to show that [I,,, A, B, C] € ¥, ,.m.m has vector
relative degree (p1,...,p,) in the sense of [I80, Def. 2.1} if, and
only if, C(sI — A)~!B has vector relative degree (p1,. .., pp).

In the following we show that a regular system with transfer function
which has componentwise vector relative degree smaller or equal to
one, is right-invertible, has autonomous zero dynamics and I" in (5.2.3))
exists.



5.3 Regular systems and relative degree 243

Proposition 5.3.6 (Vector relative degree < 1 implies existence of I').

Let [E, A, B,C] € Xy nmm be such that sE — A is regular and G(s)
in (B.30) has vector relative degree (p1,...,pm) with p; < 1 for all
t=1,...,m. Then

(i) ZDgxy are autonomous,
(ii) [E, A, B, C] is right-invertible,

(iii) [SE_E,A _OB] has inverse L(s) over R(s) and the matriz T

in (0.2.3) exists and satisfies
Vi=1,...,m:

~1
Tej = <313?odiag(3plv---»SPP)G(S)) ¢, ifpj=1,
0, Zf pi < 1.

(5.3.2)

Proof: Step 1: We show that G(s) is invertible over R(s). To this end,
let F'(s) := diag(s™,...,s")G(s). Since

D := lim F(s) = lim diag (s”,...,s”)G(s) € GL,(R)
§—00 §—00
exists, Ggp(s) = F(s) — D € R(s)™™ is strictly proper, i.e.,
limg oo Gsp(s) = 0. Since D is invertible, F(s) is invertible as well,
as by the Sherman-Morrison-Woodbury formula (see [105, p. 50])

F(s) ' =D 1'=D'Gy(s)(I+ D 'Gy(s)) ' D € R(s)™™. (5.3.3)

It is then immediate that G(s) has inverse G(s)™! =
F(s) ldiag (s, ..., s") over R(s).
Step 2: In view of Step 1, (i) and (ii) follow from Proposition (.31l
Step 3: We show (iii). As in Remark we may conclude that
0, I,,] L(s)[0, I,,])T = —G(s)~! and

sT'G(s)"h = (diag (s™, ..., spP)G(s))_ldiag (s s

=Y (D' =D 'Gyp(s)(I+ D 'Gp(s)) "D diag (s 71, ..., 77 1).
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Hence, using p; < 1 for i =1,..., m, we obtain existence of
I'= lim s 'G(s)"' € R™™,
S§—00

where Te; = D7le; if pj = 1 and Te; = 0if p; < 1, for all j =
1,...,m. [

We illustrate the vector relative degree and Proposition [5.3.6] by
means of an example.

Example 5.3.7.
Consider system (4.1.1) with

10 1 2
S T [ T s

It can be seen that sE — A is regular and

G(s) = C(sE — A)'B = [S o :g] o [%1 S 1>] .

We calculate

D := lim diag (s, 1) G(s) = [1 %] € GL,(R),

S§—00
and hence G(s) has vector relative degree (1,0). Proposition[5.3.6 then
implies that ZDgry) are autonomous, [F, A, B, C] is right-invertible,
and I' in (5.2.3) exists. In fact, it is easy to see that the zero dynamics
are asymptotically stable and

. o
L= lim s7G(s) _LJ

satisfies (0.3.2)): T'e; = D7 le; = [(1) :g} e;and ey = 0. Since ' =TT >
0, the assumptions of Theorems (.1.4] and are satisfied.

We like to stress that, compared to the above, the regular sys-
tem (5.2.24) from Subsection does not have a vector relative de-
gree: while its transfer function G(s) is proper, the limit

1

does not have full row rank. Nevertheless, as shown in Section (.2.2,
funnel control is feasible.
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5.3.2 Strict relative degree

In this subsection we introduce the concept of strict relative degree,
which is a special vector relative degree, and develop high-gain and
funnel controllers for systems with positive strict relative degree.

Definition 5.3.8 (Strict relative degree).
We say that a square matrix function G(s) € R(s)™*"™ has strict relative
degree srdeg G(s) = p € Z if, and only if,

D := lim s” G(s) € Gl,(R).

§—00

The matrix D is called high-frequency gain matriz.
Remark 5.3.9 (Strict relative degree and high-frequency gain).

(i) If G(s) € R(s)™ ™ has vector relative degree (p1, . .., pm) € Z*™,
then p = p; = ... = pp, if, and only if, G(s) has strict relative
degree p.

(i) If g(s) = p(s)/q(s), for p(s) € R[s] and ¢(s) € R[s]\{0}, is a scalar
rational function, then the strict relative degree always exists and
coincides with the well-known definition of relative degree:

srdeg g(s) = degq(s) — degp(s).

(iii) An ODE system [E, A, B,C| = [I,,, A, B,C| € ¥, ,;m.m has trans-

fer function
G(s)=C(sI —A) 'B=CBs ' +CABs >+ CA*Bs > +...
and therefore strict relative degree p € N, if, and only if,

det(CA?'B) #0 and,if p>1, Vk=0,...,p—2: CA*B=0.

(iv) For systems [E, A, B,C| € X, m.m With regular s — A, trans-
fer function G(s) as in (B.3.1) and strict relative degree p €
N we have: If p = 1, then by Proposition 5.3.6, I" in (5.2.3)
exists and we have, from the proof of Proposition H.3.6) I' =
(lims_>oo SG(S))_l, i.e., I' is exactly the inverse of the high-fre-
quency gain matrix. Since, furthermore, I' is also defined when no
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high-frequency gain matrix exists, we may view the definition of
I an appropriate generalization of the high-frequency gain matrix
to DAEs which do not have a strict relative degree. In particular,
if G(s) has proper inverse, then I' = 0.

In order to derive high-gain and funnel controller, we first present a
zero dynamics form (5.3.4) for DAE systems with positive strict relative
degree. This form is a special case of the forms from Theorems [4.1.7]
and [4.2.7 using the Byrnes-Isidori form for ODE systems with strictly
proper transfer function derived in [127], see also [I31), Sec. 5.1]. The
form (5.3.4) can be viewed as a generalized Byrnes-Isidori form for

regular DAE systems.

Theorem 5.3.10 (Zero dynamics form for systems with positive strict
relative degree). Let [E, A, B,C| € X, nm.m be such that sE— A is reg-
ular and the transfer function G(s) in (B.3.1]) has strict relative degree
p € N. Then there exist W,T € Gl,(R) such that

[E,A,B,C] "% [B,A,B,C]
with
sk — A ]
shy —I, O 0 0 0 0
0 sln, —I, O 0 0 0
| o o0 sly, — —I, 0 0 0 7
—Rl —RQ —Rpfl S]m — Rp —S 0 0
P 0 0 0 sIL,—Q| 0 0
0 0 0 0 0 |sNe—1In, sNe&
0 0 0 0 0 0 sNe—1I, |
B=[0 0 ---0 D" 0|B] 0]
C=[I,0--0 0 0[0 C],

(5.3.4)
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where, for some n.,nz € Ny, and t =n — n. — ngz — pm,

D = lim s" G(s) € GL,,(R) is the high-frequency gain matrix,

§—00
SeR™H PeR™™ QeR™", [Ry, ..., R)] e€R™™
B, e R"™*™ (7 € R Ng € R
N. € R"*" = Nz € R"™ " qre nilpotent, and rk[ N, B.] = n.
(5.3.5)
The entries Ry, ..., R, are unique, system [I,Q, P, S| is unique up

: T . .
to system equivalence =~ , and the matrices N. and Nz are unique up

to stmilarity.

If E is wnvertible, then n. = nz = 0, this means only the upper left
block in E is present.

The form (5.3.4)) is called zero dynamics form of (ELT). The trans-

fer function satisfies, where R, := —1,
p+1 -1
G(s)=—|> Ris'+58(sI,—Q)'P| D. (5.3.6)
i=1

For the proof of Theorem (.3.10 we need the following preliminary
lemma.

Lemma 5.3.11 (Decomposition for systems with strictly proper trans-
fer function).

Let [E,A,B,C| € X nmm be such that sE — A is regular and the
transfer function G(s) in (B31) is strictly proper. Then there exists
W, T € Gl,(R) such that

[E, A, B, C)|
g | [fa 00 A, 00 B,
~ 0 No Nz|,|0 Iy 0],|Bs|,[Cs 0 Cpl
0 0 N:| [0 0 I, 0

(5.3.7)

for some Ay € R"*"s B, € R"*™ (g € R™*"s N, & R"We*"e N €
R7exnse - Nz € R™e*e By € R and C'yz € R™*"e, where N., Nz
are nilpotent and tk[ N, By.] = ng.. The dimensions ng,nys.,ns € Ny
are unique, the matrices As, N. and Nz are unique up to similarity.
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Furthermore, system [E, A, B,C| has strict relative degree p € N if,
and only if,

det(CLAP'B) #0 and, ifp>1, Vk=0,...,p-2: C,A*B,=0.
(5.3.8)

Proof: Step 1: We show that there exist W,T € GIl,(R) such
that (5.3.7) holds true. It follows from Theorem 22,5 that there exist
Wi, Ty € GL,(R) such that

W,T [ns 0 As 0 BS
s ([ 2[4 2] (3] ]

for some By, € R"*™ By € RW*™m Oy € R™", Cp € R™M™ A, €
R"*"s and nilpotent N € R™*" . Then [80, Sec. 2-1.] yields that
system [N, I, By, C'y] may be decomposed into controllability form so
that, for some T3 € GL,,(R),

[N7 Inf? Bf? Cf]

TzilaT2 Nc NCE ]nfc 0 ch B
U5 ) e e e,
where N, € R"e*™e Nz € RWe*"e Njp € RWexe By, € R
Cy. € R™Me and Cpe € R™ ™ such that N., Nz are nilpotent and
I‘k[NC, ch] = nfc.
We show that C'y. = 0: Since the transfer function is invariant under

system equivalence we have, using (sN, — ]nf)_1 = —1I,, —sN — s2N? —
. Sl/lel/flj
v—1
G(s) = C(sE — A)'B = Cy(sl,, — A,) "B, = > s*C.N! By,
k=0

and since G(s) is strictly proper, it follows that C;.N!Bj. = 0 for
i =1,...,v — 1. The nilpotency of N. gives C;.N’"![N., Bs.] = 0,
whence Cf.NY"1 = 0. Repeating this argumentation v — 1 times, we
obtain Cy. = 0.
Setting W := W) {é T31:| and T := [{ £,| 71, we obtain (5.3.7).

Step 2: We show that the dimensions ng, n ., nse € Ny are unique and
that the matrices A;, N. and Nz are unique up to similarity: Assume
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that
L., 0 0 (Aq 0 0 [ B,
0 NCl NC—l ) 0 Infcl 0 ) chl ’ [Csl 0 CfEl]
0 0 Na| [0 0 Iy,| [0
L, 0 071 [Ae 0 0] [Bg
w,T
~ O N02 NCEQ 3 0 Infc2 0 ; Bf02 3 [032 0 Cf52i|
0 0 Ng| [0 0 I, 0

Remark 2.2.6] gives that ng = ns as well as the similarity of Agq
and Ag. Remark 2.2.6 also yields the existence of T7; € R *mfe2
Tis € Rnfdxnfa, T5 € RnfaxnfCQ, and Thy € R™ex"ie2 gych that

T [Tn T € Gl,,(R), and [Ncl NcEl] [Tn T12]

Ty To 0 Na| [Ta1 To
_|Tu Tiz| [Neo Nez| |Bger| _ |Tu Ti2| |Bye
Toy To2| | 0 Neg|'| O Ty Too| | O |

Therefore, 0 = T5; By and T51 Nep = Ngi'To. Hence, for k=1,...,v —
1, we have TglNCkQBfCQ = NEleQleC? = 0, and so TglNé/Qil[NCg chg] =
0, whence TglNé’{l = 0. Repeating this argumentation v — 1 times, we
obtain T5; = 0. Then T' € Gl,,(R) yields nyeo < ng.. By reversing
the roles of the above matrices, we analogously obtain ns. < ny» and
thus nys. = nye, nye1 = nyz. This shows that T7; and Ty are square.
Together with T" € Gl,,y, we obtain T1; € Gl (R) and T3 € Gl,,.(R).
Hence N.i, Ny and Nz, Nz are similar, respectively.

Step 3: We show that [E, A, B, C] has strict relative degree p > 0
if, and only if, (5.3.8)) holds. This is an immediate consequence of the
fact that, due to Step 1, the transfer function has the representation
G(s) = C(sE— A)™1B = C,(sl,,, — As) "' B,. This completes the proof
of the lemma. ]

Proof of Theorem [5.3.10: We proceed in several steps.

Step 1: We show that there exist W.T € GIl,(R) such that
(E,A,B,C] '} [E A B,C] for [E,A,B,C] as in (534). Since a
positive strict relative degree implies that G(s) is strictly proper, we

may apply Lemma [5.3.T1] to obtain (5.3.7) for some W1, T} € GL,(R).
Furthermore, (5.3.8)) holds and hence we may transform [I, A,, B, Cj)



250 5 High-gain and funnel control

into Byrnes-Isidori form (see [127, Lemma 3.5]), i.e., there exists Ty €
Gl,,(R) such that

[, As, Bs, C]

0 I, 0 -~ 0 0] [0 [1,]"

0 0 I, O 0 0 0
T{’\J’T2 I) ) ’

0 S R S 0
Ry Ry -~ R,.1 R, S D

| P 0 0 0 Q] [0o] [0]

) (5.3.9)

Set W .= W, {éiﬂ} and 1" := [6192] Ti. Since N., Nz are nilpotent
and rk[ N., By.] = ny, the claim follows.

Step 2: For the proof of the uniqueness statements see [31, Thm. 2.5]
or [37, Thm. B.7] in combination with Lemma 5311l In particular, D
is uniquely determined.

Step 3: It remains to prove (£.3.6) and that D = lim,_,, s* C(sE —
A)7IB.
We prove (5.3.6): Determine the solution X (s) of the linear equation

sly, —1In Xi(s) 0

_ Xa(s) :

sl —1I, 5 =10

R, ... -R,y sl,—R, -8 X,(s) D

—P 0 0 sl, — Q| [ X,+1(9) 0
i o i ] (_ 3.10)

A simple iterative calculation yields

fori=1,...p—1: sXi(s) = Xii1(s),
p—1
— > RiXi(s)+ (sl — Ry))X,(s) = SX,11(s) = D,

- —PXl(S) + (S]# — Q)Xerl(S) = O,
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and this is equivalent to

X(s) = (Xi(s)T,8X1(5)T, ..., " X1 (s) T, Xppa(s)T) ',

p—1 _
D = —> Ris"'Xi(s) + (sI, — R,)s" 1 X1(s) — SX,11(s),
—1

Xpii(s) = (sl —Q)'PXy(s).
(5.3.11)
Since the transfer function is invariant under system equivalence we
have

A A A A

C(sE—-A)'B=C(sk—A)'B

0]
0 I, O 0 0
0 0 In, O 0 .
= [Im 0 0] S[n—nfc—’Ile 0 . () ImO 0
Ry Ry R,-1 R, S D
P 0 0 0Q
- O —
~1
SN, — I sN, B
- c ny cc fe
01, 0 007\ ! 0
0 0 I, O 0 :
= [Im o --- 0] S]n*nfc*nfE_ 0 0 '. 0 Im 0 0
Ry Ry R,-1 R, S D
P 0 0 0Q
- 0 —
R 7 p+1 -
BII v (5) BED L=t _ > Ris™'+5(s1,—Q)'P| D.
i=1
This proves (5.3.6). Finally,
p+1
e i1 —O)!
D = Slgglo ;st +8(sl, — Q) P| G(s)

p
= — Z R; lim s 1 G(s) + lim s” G(s) — lim S(sI, — Q) 'P G(s)

— 5—00 5—+00 5—+00
1=

= lim s" G(s)

S§—00
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and the proof of the theorem is complete. ]

Remark 5.3.12 (Zero dynamics form for DAESs).

An immediate consequence of Theorem is the simplified repre-
sentation of system [E, A, B,C] € X, mm: If v denotes the index of
skl — A, then a trajectory satisfies

(z,u,9) € Bp.apc N (CHR;RY) x C"H(R; R™) x C*(R;R™))

-
if, and only if, Tz = (yT, VL. y(p_l)T, n', x), x?) € CH{R;R")
fulfills

Riy™D(t) + Sn(t) + Tu(t)
(1) + Qn(?)

)

)

) = =S NiBa()
i=0

)

I
M=

y(p) t

1

.
Il

n(t

I
e

(5.3.12)

(

(
xo(t

(

I
<

.Tgt

See Figure (5.6l

High-gain control

In this subsection we consider high-gain control for DAE systems with
positive strict relative degree. From the form (5.3.4) we deduce that
the input v only influences the pth derivative of the output y. Hence
we need derivative output feedback in order to achieve stabilization.
We consider the high-gain controller

u(t) = —kp(g) y(t), (5.3.13)

where k > 0 and p(s) € R[s| is Hurwitz, i.e., all roots of p(s) are in C_.
We show that asymptotically stable zero dynamics are sufficient, but
not necessary, for the closed-loop system (A.I1.1]), (5.3.13) to be asymp-
totically stable. For [E, A, B, C] € %, ;,.;m.m, the system ([£1.T), (5.3.13)
is called asymptotically stable if, and only if, for all z € C*(R;R") the
following implication holds:
%E:C = Ax — kp(%)BCx —  lim z(¢) = 0.

t—00
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Figure 5.6: Zero dynamics form for systems with positive strict relative de-
gree

Theorem 5.3.13 (High-gain control).

Let [E, A, B,C| € X nmm be such that sSE — A is regular, the trans-

fer function G(s) in (5.3.1) has strict relative degree p € N and the

high-frequency gain matriz (cf. (5.3.0)) is positive definite. Let p(s) =
f;ol pis' € R[s| be Hurwitz and p,—1 > 0. Then

ZD(g.a,B,c) S asympt. stable
. JE*>0Vk >k :
‘(ELT) & (B3I3) 7 is asympt. stable.

The converse implication is in general false even for ODE systems.
For the proof of Theorem [5.3.13 a lemma is required.

Lemma 5.3.14 (High-gain lemma). o 3
Consider, for D € Gl,(C), R € C™™, ST P ¢ Chh—mxm () ¢
C=m)x(n=m) "the parameterized matriz

k>0.

A = [R —~/iD @] |

P Q
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Denote the spectra of D and Q by

o(D) = {1, 3} € C\{0} and o(Q) = {gus1, ... a1} € C, resp.

Then there exist z1,...,z, € C and 0 > 0 with the following property:
For all ¢ > 0 and all 0 € (0,0) there exist r > 0 and k* > 1 such
that, with a suitable enumeration of the eigenvalues A\1(Ay), .. ., An(Ay)
of Ax, we have, for all Kk > K*,

(i) B(zi—kyi,r +£0) N B0, 1/e) =0 for i=1,...,m,
(il) A\(Ag) € UTZlB(zj — Ky, r+K0)  for i=1,...,m,
(iii) A\;(Ag) € U?:mHB(qj,s) for i=m+1,....n,

where B(z,e) = {w e C | |z—w| <e } denotes the ball of radius
around z in C.

Proof: Let
0 :=1min{|y|, ..., |ym|} >0 (5.3.14)

and choose arbitrary 0 € (0,6). Let U; € GL,(C), Us € Gl,,_,,(C) such
that, for appropriately chosen d1,...,0,-1 € {0,1}, we have Jordan
forms

T 0 -Qm—i—l Om+1

m—1 m—1 n—1 n—1
Tm dn

Set

Ty := diag (0,60%,...,0™) and T, :=diag(a,a? ...,a" ™) fora >0

2Many thanks to Achim Ilchmann (Ilmenau University of Technology) and Fabian Wirth (Univer-
sity of Wiirzburg) for the proof.
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and transform A, to the similar matrix

—177-1 D G
Vim0 i [To Uit o ”R kD s] [Ung 0 ]
2

0 TU,! P Q|| 0

11 061
T,'U'RUTy — k| = N ] T, U SUL T
me 1 m—1

J— ,)/’HL

_ [ dm+1 5m+1/04

T.U, ' PU T

dn—1 5n1/a]
¢n 4]

and the off-diagonal column sums

i(k,0,a) = Z|M/1(90zlj j=1,...,n.
Z#J

Fix ¢ > 0. We may now choose o > 0 sufficiently large so that the
effect of the scaling matrix T}, ! in the last n —m columns of M(k, 0, a)
1S

Vi=m+1,....n: pi(r,0,a) =pj(a) €0,¢).

Consider next the first m columns of M(k,6,«). Noting that every
summand in p;(k, #, ) which involves x must be a product of x and 6,
we find that there exists r = r(a, #) > 0 such that

Vi=1,....mVe>0: pi(k,0,a) <r+kf. (5.3.15)
Define the diagonal entries
= (U7'RUY) i = (T, 'UT'RUNTY ), i=1,...,m.

We now show that the center of the balls B (z; — ky;, r + k0), i =
1,...,m, tends, as kK — 00, to infinity at a faster pace than its radius.
To this end note that using (53.14) gives

|zi — K| > “zz\ — 4&@‘
and for x> (r 4 |2)/0 we have |z| < k6 and hence

|2 — k| > 3k0 — |2 > 260 + 1 > KO + (r + K0) .
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Therefore, .
|zi — Kkyi| — (KO + 1) > KO,

which implies that B (z; — kv, r + £ 60) N B(0, k0) = 0. Choosing

K> max{1/(gé), (r+|a)/b, ... (r+ |zm\)/é}

we obtain assertion (i). Since 7; # 0 for all i = 1,...,m, we may now
choose k* > 1 sufficiently large so that

Vi 2> K" UB(Zz‘_’f%'ﬂ“-I-RQ) N U B(g;,e) =10.
1=1

j=m+1

We are now in a position to apply Gershgorin’s disks, see [115,
Thm 4.2.19], to deduce (ii) and (iii). This completes the proof of the
lemma. [

Proof of Theorem (5.3.13t We prove “=". By Theorem [5.3.10,
[E, A, B,(C] is equivalent to a system in the form (5312). We in-
troduce the ‘new states’

T T
§i=55p(Hy, xi= <yTyT (y(”)) ﬂ?T) )

and observe that

£(t) = RE() + Sx(t) + Dult)

: ~ ~ (5.3.16)
x(t) = P&(t) + Qx(1),
where fi, S are matrices of appropriate size and
- - [A 0
P=10,...,0,1,,0]", Q=] :
000 Q=[5 )
- ) 7 -
with A= . P=[Po0,....0]
0 I
—po g _Po37 __Pe27
L Pp—1 Pp—1 Pp—1

Note that o(A) C C_ since p(s) is Hurwitz. The feedback (5.3.13)
reads in the new coordinates

u(t) = —kp (L) y(t) = —kp,1£(1), (5.3.17)
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and therefore the application of (5.3.13) to [F, A, B, C] results, in terms
of the new system (5.3.16)), in the closed-loop system

N[O

~

Ag

Note that the closed-loop system (.1.1]), (5.3.13)) is asymptotically sta-
ble if (5.3.18) is asymptotically stable. This is due to the fact that
p(s) is Hurwitz and if y decays exponentially so do all derivatives of
y and, by (£.312), also u and all derivatives of u, which finally gives
that z. decays exponentially. The variable transformation is feasible
in this case as z € C*®(R;R") and hence y = Cz € C*(R;R™) and
u=—kp($)y € C(R;R™).

We show that (F.3.18) is asymptotically stable. Note that Q is Hurwitz
since () is Hurwitz. Therefore, by p,—1 > 0, D positive definite and

0(Q) C C_, we may apply Lemma [£5.3.14 to conclude that
JE*>0VEk>k": o(Ay) CC_.

This proves the claim.

To see that “<” does, in general not hold true, consider the coun-
terexample (5.LIT) from the proof of Theorem E.T.4. It is easy to see
that (5.I.11]) is in zero dynamics form (5.3.4]) and has strict relative

degree 1, hence the same arguments apply here. ]

Remark 5.3.15 (High-gain stabilizability).

In case of strict relative degree one, the feedback law (5.3.13) reduces
to the proportional output feedback u(t) = —ky(t), i.e. (LLI]). If the
system has higher relative degree, (5.3.13) incorporates a compensator
p(s) (and thus derivative feedback) to achieve a relative degree one
system.

For ODE systems, the result is proved in [60] for relative degree one.
By using the form (5.3.4)), this result can be generalized to differential-
algebraic systems with positive strict relative degree by using the same
techniques.

Funnel control

In this subsection we consider funnel control for DAE systems with
positive strict relative degree. The form (5.3.4) shows that the input u
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only influences the pth derivative of the output y. Hence, it is not
possible to use the standard funnel controller (5.2.2) in order to achieve
output feedback regulation, but a filter has to be incorporated into the
controller.

Use the notation from Section 6.2.1l The control objective is out-
put feedback regulation in the sense that the funnel controller, ap-
plied to any system [F, A, B,C] € X, ,mm with positive strict rel-
ative degree achieves tracking of the output of any reference signal
Yot € B"TH(Rsg; R™), where v is the index of the sE — A, with pre-
specified transient behaviour, cf. also Section 5.2.11

For DAE systems [E, A, B,C| € ¥, ,m.m With positive strict rela-
tive degree the higher degree is an obstacle; in (5.3.13)) we have used
derivative feedback while now we will incorporate a filter. This idea
goes back to ODEs, it is shown in [126] that funnel control is feasible
if a filter is incorporated in the feedback. This filter is constructed as
follows

1, I, 0 0 0 [0 ]

o —I, I, 0 0 0

0 0 —I, -~ 0 0 0

z(t)=1 . : : : C| a()+ u(t), z(0) = 2"

0 0 0 —I, I,

0 0 0 0o —I, L,

L - 1 | Lm

:;Fp :ZGp

(5.3.19)

with initial data 2° € R@=U™  The feedback law is defined recursively

by the C*-functions

Yo RxR"™ — R™
(k,e) — ke,
Yo : RXR™ xR" — R™,
(k,e,z1) = (k. e) + [ Dk, e) P& (1 + [|21]?)
x (21 +m(k,e))
and, for i =3,...,p,
Y i RxR™ x ROU™ s R™ (ke (z1,...,21)) —
fyi—l(k% €, (217 ceey Zi—Q)) + ‘|D72—1(k7 €, (217 SRR Zi—2))‘|2

]C4 (1 + H(k, e, (2’1, ceey Zi—l))H2) (Zi—l + ’Yi—l(k; e, (2’1, cee Zi_g))) ,
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where D denotes the derivative (Jacobian matrix). For a lengthy dis-
cussion of the intuition for the filter see [126]. Now the funnel controller
(with filter (5.3.19)) for systems [E, A, B, C] € ¥, ,, with positive strict
relative degree p € N takes the form

u(t) = =y, (k(t),e(t),2(t), e(t)
Ht) = Fa(t) + Gult), k(t) =

y(t) T yref(t) )

1 (5.3.20)
e

We will show that the assumption of asymptotically stable zero dy-
namics of a system (4.I1.1]) which has positive strict relative degree and
positive definite high-frequency gain matrix implies feasibility of funnel
control. In view of the fact that such systems are high-gain stabilizable
(see Theorem [(£.3.13)), intuitively we may believe that if ||e(¢)]| is close
to the funnel boundary o(¢)~!, then the high-gain k(t) forces ||e(t)]|
away from the funnel boundary. This is the essential property to allow
for funnel control of these systems: k(t) is designed in such a way that
it is large if the the error ||e(t)|| is close to the funnel boundary ¢(t) !,
hence avoiding contact.

Before stating the main result about funnel control we define consis-
tency of initial values.

Definition 5.3.16 (Consistent initial value).

Let [E, A, B,C| € X nmm, ¢ € ' and yrer € B (R5p; R™). An initial
value z° € R" is called consistent for the closed-loop system (1)),
(5.3.20) if, and only if, there exists a solution of the initial value prob-
lem (A1), (E320), x(0) = 2, i.e., a function z € C!([0,w); R") for
some w € (0,00], such that z(0) = 2° and x satisfies (A1), (5.3.20)
for all t € [0, w).

Theorem 5.3.17 (Funnel control).

Let [E,A,B,C| € ¥, mm be such that sE — A is regular, the trans-
fer function G(s) in (5310 has strict relative degree p € N and the
high-frequency gain matriz (cf. (0.3.5)) is positive definite. Suppose
furthermore that [E, A, B, C| has asymptotically stable zero dynamics,
and let v be the index of sE — A. Let ¢ € ®*1 define a performance
Junnel F.

Then, for any reference signal yret € B' ™ (R50; R™) and any consistent
initial value 2° € R™, the application of the funnel controller (5.3.20)
to (11 yields a closed-loop initial value problem with precisely one
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maximal continuously differentiable solution x : [0,w) — R" and this
solution is global (i.e. w = o0 ), and all functions x, z, k,u are bounded.
Most importantly, the tracking error e = Cx — yot satisfies

Je>0Vt>0 : |le()|| < pt) ! —¢, (5.3.21)

(that means e evolves within the performance funnel F, and is uni-
formly bounded away from the boundary) and for the same ¢ the gain

18 bounded by
1

Vt>0: k(t) < =0 = oo (5.3.22)
Proof: Without restriction of generality, one may consider [F, A, B, C/
in the
form (5.3.12)). Ignoring the bottom two algebraic equations in (5.3.12)),
existence and uniqueness of a global solution z and the bound on e
follow from [126, Theorem 2]. Since 7, is a C*-function, it is easy to
see that u is (v — 1)-times continuously differentiable and all of these
derivatives are bounded functions. Therefore, x. and Z,. in (5.312)) are
bounded functions. It remains to show the bound on k in (5.3.22):
This follows from the following, which hold for all £ > 0:

5.3.3 Simulations

In this subsection we consider velocity control for the mechanical sys-
tem depicted in Figure (.2l The input is the relative velocity between
the masses m; and ma, i.e., u(t) = 25(t) — 21(¢). Then the mechanical
system in Figure may, analogous to position control as carried out in
Subsection 0.2.2, be modeled by the second-order differential-algebraic
equation

mlfél (t) + d121 (t) + c121 (t) - A
771252(15) + dQZQ(t) + CQZQ(t) + A

(
(

all) — A (5.3.23)
(
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Defining the state as in (5.2.19), the model (5.3.23) may be rewritten
as the linear differential-algebraic input-output system (E.I11]) for

0 1 0 0 0]
—C —dl 0 0 1

A=10 0 0 1 0 and F, B, C as in (5.2.20).
0 0 —C9 —dg —1
0 1 0O -1 0

(5.3.24)
We may immediately see that the pencil sE' — A is regular and has
index v = 2; The transfer function
m132 + dls + 1
(M1 + mo)s® + (di + da)s® + (¢1 + ¢2)s’
has strict relative degree 1: limg s - G(s) = my/(my +msy). As
in Subsection B.2.2, we may see that the zero dynamics of (5.3.24)

are asymptotically stable, whence we are in the situation of Theo-
rem [5.3.17 We choose the initial velocities

4(0) = —11, #(0) = —3 (5.3.25)

G(s)=C(sE—A)'B =

and clearly there is a unique initial constraint force A(0) and the ini-
tialization of (5.3.20)), (5.3.24)) is consistent.

Since the system has relative degree one with positive high-frequency
gain D = my/(my + ms) = 1/4, all assumptions of Theorem 5.3.17 are
satisfied and we may apply the funnel controller (5.3.20) with fun-
nel boundary specified in (5.2.22) and reference signal y,ef = & given
in (B.2.27).

The simulations over the time interval [0, 10], which have been per-
formed in MATLAB (solver: odelbs, relative tolerance: 10714, absolute
tolerance: 107°), are depicted in Figure 5.7 Figure 5.7k shows the out-
put y tracking the reference signal y,.; the error within the funnel is
depicted in Figure 5.7d. Note that, due to the rather ‘academic choice’
of the example, the input u (in Figure B.7c) and the gain function k
(in Figure 5.7b) both take considerable larger values than for position
control as in Subsection £.2.20  Another reason for this behaviour is
that we have kept the funnel as tight as for position control simulated
in Figure [5.4], and the velocity exhibits a very ‘vivid’ behaviour which
causes the error to approach the funnel boundary faster, resulting in
the high values of the gain function.
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Figure 5.7: Velocity control: Simulation of the funnel controller (5.3.20]) with

funnel boundary specified in (5.2.22)) and reference signal y,es = &1
given in (5.2.21)) applied to the mechanical model (5.3.23) with

data (5.2.23)), (£.3.29).

5.4 Notes and References

(i) Stabilization of ODE systems by high-gain control strategies came
into the focus of control theory about sixty years ago, mainly
impelled by applications such as stabilization of aircrafts and
missiles. The advantage of high-gain control is that the sys-
tem does not have to be known explicitly, only structural proper-
ties (such as asymptotically stable zero dynamics) are required.
For ODEs, high-gain control strategies are well investigated, see
e.g. [119,123, 131,132, 181]. For DAESs, high-gain stabilization
techniques have been developed only recently: in contributions
which are part of the present thesis.

(ii) Funnel control has been developed by ILCHMANN, RYAN and
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(iii)

SANGWIN [125] to overcome the disadvantages of high-gain con-
trol with the intuition to incorporate a time-varying gain func-
tion k(-) and use high values k(t) only when required such that
tracking with prescribed transient behavior is guaranteed (cf. Sec-
tion (.2). Nowadays, funnel controllers have been applied in
a lot of technical areas, such as chemical reactor models [129],
control of two-mass systems [108,[128], electrical drives [217],
robotics [109] and mechatronics [110]. The simple design and
moderate structural requirements make funnel controllers an em-
inent alternative to standard PI/PID controllers, which are often
used in the engineering sciences.

The definition of vector relative degree given by ISIDORI [131],
Sec. 5.1] is local, i.e., stated for a neighborhood of a nominal
point z¥; for single-input single-output systems a global version
(the uniform relative degree) is given in [131) Sec. 9.1]. An exten-
sion of the uniform relative degree concept to time-invariant non-
linear systems is given by LIBERZON, MORSE and SONTAG [164].
For linear ODE systems, a global version of the vector relative
degree has been stated by MUELLER [180,[181]. The concept of
strict relative degree for multi-input multi-output systems has
been extended to time-varying linear and nonlinear systems by
ILCHMANN and MUELLER [122].
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6 Electrical circuits

In this chapter we consider linear differential-algebraic systems
[E, A, B,C| € 3, nmm of the form

%Em(t)
y(t)

which arise from modified nodal analysis (MNA) models of electrical
circuits, cf. Section [L5l The considered circuits may contain linear re-
sistances, capacitances and inductances. The circuits can be described
by differential-algebraic input-output systems, where the input consists
of voltages of voltage sources and currents of current sources and the
output consists of currents of voltage sources and voltages of current
sources (cf. Section [6.8(ii) for alternative output assignments).

As a main tool for the study of electrical circuits the notion of positive
real rational functions is introduced and related to certain configura-
tions of circuits in Section 6.1l In order to introduce the MNA modeling
procedure, graph theoretical preliminaries are explained in Section
and the absence of K-cutsets and K-loops is characterized in terms of
incidence matrices. The latter is important to derive topological cri-
teria for asymptotic stability of electrical circuits in Section 6.3} for
this result a reduction of the circuit pencil is developed. In Section
we show that, for models of electrical circuits, asymptotic stability of
the zero dynamics is a structural property. That is, this property can
be guaranteed if the circuit has certain interconnectivity properties.
These criteria do not incorporate any parameter values. In this con-
text, we also characterize the absence of invariant zeros in the closed
right half-plane. Stabilization by high-gain output-feedback is inves-
tigated in Section [6.5. For systems with asymptotically stable zero
dynamics, we prove that funnel control is feasible in Section [6.6l This
result is illustrated by the simulation of a discretized transmission line

Ax(t) + Bu(t)
Ca(t),
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in Section 6.7
The results in Sections [6.IH6.7] stem from a joint work with TiMO
REIS which is submitted for publication [39].

6.1 Positive real rational functions

In this section we introduce the concept of positive realness for rational
matrix functions and state a representation for this class. We also
derive equivalent conditions for positive realness of matrix pencils and
derive some properties of these pencils. These concepts and findings
will play an important role for the analysis of MNA models.

Definition 6.1.1 (Positive real rational function).

A rational matrix function G(s) € R(s)™ ™ is called positive real if,
and only if, G(s) does not have any poles in C, and, for all A € C,,
we have

GO\ + G () > 0.

For the definition of a pole of a rational matrix function see Defini-

tion .31

Lemma 6.1.2 (Properties of positive real functions [2, Sec. 5.1]).
Let G(s) € R(s)™ ™ be positive real. Then there exist wy, ..., w; € R,
Hermitian and positive semi-definite matrices My, ..., M, € C™*™,
My, My, € R™™ and some proper and positive real function G4(s) €
R(s)™*™ which does not have any poles on iR, such that

k

M, M; M;
G(s)st(s)+sMoo+—o+Z L 4 L
S — S —wj St w;

In particular, we may characterize the positive realness of matrix
pencils sE — A € R[s|"*" by means of certain definiteness properties of
the matrices £, A € R™*".

Lemma 6.1.3 (Positive real matrix pencils).
A matriz pencil sSE — A € R[s|"*" is positive real if, and only if, E =
ET>0and A+ AT <0.
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Proof: “=": Since sE — A is positive real, Lemma [6.1.2] implies exis-
tence of some additive decomposition

sE — A= sMy + Gg(s),

where G4(s) € R(s)™" is proper and positive real, and M, € R™"
is symmetric and positive semi-definite. Therefore, we obtain £ =
ET = M, > 0, and the constant rational function G,(s) = —A is
positive real. The latter implies, by definition of positive realness, that
A+ AT <0.

“<”: Since E = E" > 0and A+ AT < 0 we have that, for all
A e Cy,

AE—A)+(AE—-A) = \E4+AE'—A—A" =2Re(\)E—(A+A") > 0.
(6.1.1)
Therefore, sE — A is positive real. ]

In the following we collect some further properties of positive real
matrix pencils sE — A with the additional assumption that the kernels
of £ and A intersect trivially. This in particular encompasses regu-
lar MNA models of passive electrical networks. Recall that A € C is
an eigenvalue of sE — A if, and only if,

I‘k@()\E — A) < I‘kR(S)(SE — A)

Lemma 6.1.4 (Properties of positive real pencil).
Let a positive real pencil sSE — A € R[s]"*" be such that ker ENker A =
{0}. Then the following holds true:

(i) sE — A is reqular.

(ii) (sE — A)~! € R(s)™*" is positive real.

(iii) All eigenvalues of sE — A have non-positive real part.

(iv) All eigenvalues of sE— A on the imaginary azis are semi-simple.
(v) The index of sE — A is at most two.

Proof: Step 1: To prove that (i) and (iii) hold true, we show that
ker(AE — A) = {0} for all A € C,. Seecking a contradiction, assume
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that A € C, and z € C"\ {0} are such that (A\E' — A)x = 0. Then we
obtain

0= 2" ((AE — A) + (AE — A)")z "ZY 2Re(\)2* Bz — 2" (A + A )z

Since, by Lemma [6.1.3, we have E > 0, A+ A" < 0 and Re()\) > 0,
it follows x*Ex = 2*(A + AT)z = 0, whence, in particular, Fz = 0.
Therefore, the equation (AF — A)xz = 0 gives also rise to Az = 0 and
consequently, x € ker E Nker A = {0}, a contradiction.

Step 2: We show (ii). This is a consequence of

AE—A) '+ (AE—-A)*
AE—A) Y ((AE—A)*+(AE— A)(\E—A)~
(AE — A) ' (2Re(ME — (A+ AT))(N\E — A)™%,

IIE

E>0, A+ A" <0 and Re()\) > 0.

Step 3: It remains to show that (iv) and (v) are valid: Since (sE —
A)~!is positive real by (ii), Lemma gives rise to the fact that
all poles on the imaginary axis are of order one and, moreover, (sE —
A)l = sM + G,(s), where G,(s) € R[s]"*" is proper and M € R"™*".
This in particular means that s~ 1(sE — A)™! is proper. Let W, T €
Gl,(C) be such that W(sE — A)T is in KCF as in Corollary 23211
Regularity of sE — A then gives rise to

(sE— A)™*

= T iag (T2 ()L, () NG ()7 NG ()
(6.1.2)

Assuming that (iv) does not hold, i.e., there exists some w € R such
that iw is an eigenvalue of sE — A which is not semi-simple. Then there
exists some j € {1,...,b} such that \; = iw and p; > 1. Hence, due to

pi—1
’ 1
W -1 l
T (s) " = Z (s — z'w)l“N”j’
1=0

the formula (6.1.2) implies that (sE — A)~! has a pole of order greater
than one on the imaginary axis, a contradiction.
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Assume that (v) does not hold, i.e., the index of sE — A exceeds two.
Then there exists some j € {1,...,c} such that o; > 2 and

O'j*].

Nyy(s) = =3 s'NL.

=0

This contradicts properness of s7}(sE — A)~L. O

6.2 Graph theoretical preliminaries

In this section we introduce the graph theoretical concepts (cf. for in-
stance [86]) which are crucial for the modified nodal analysis of electri-
cal circuits. We derive some characterizations for the absence of cutsets
and loops in a given subgraph. These characterizations will be given
in terms of algebraic properties of the incidence matrices.

Definition 6.2.1 (Graph theoretical concepts).
A graphis a triple G = (V, E, ¢) consisting of a node set V and a branch
set E/ together with an incidence map

p: E—=V XV, e p(e)=(pi(e), pale)),

where ;(e) # po(e) for all e € E| i.e., the graph does not contain
self-loops. If p(e) = (v1,v9), we call e to be directed from vy to ve. vy
is called the initial node and vy the terminal node of e. Two graphs
Go = Vo, Ea, 0a), Gy = (Vi B, @p) are called isomorphic, if there exist
bijective mappings tg : £, — Ep, v : Vo, — V4, such that ¢,1 =
L‘71 © Yp1©OLE and Pa2 = L;/l O Pp20LE.

Let V' C V and let E’ be a set of branches satisfying

E'CE|,={ecE |pi(e) eV and ps(e) e V' }.

Further let ¢|g be the restriction of ¢ to E’. Then the triple K :=
(VI,E', ¢|g) is called a subgraph of G. In the case where £/ = E|,,,
we call IC the induced subgraph on V'. If V' =V, then K is called
a spanning subgraph. A proper subgraph is one with F # E'.

G is called finite, if both the node and the branch set are finite.

For each branch e, define an additional branch —e being directed
from the terminal to the initial node of e, that is p(—e) = (p2(e), p1(e))
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for e € FE. NowdeﬁrlethesetE:{e le€e Eor —e€ E }. A tuple
w = (wy,...,w,) € E" where fori =1,...,r —1,

Vg = 901(?11)7 Vi = 802(71%‘) = sol(wz'ﬂ)

is called path from vy to v,; w is called elementary path, if vy, ..., v, are
distinct. A loop is an elementary path with vg = v,. Two nodes v, v’
are called connected, if there exists a path from v to v'. The graph itself
is called connected, if any two nodes are connected. A subgraph K =
(VI,E', ¢|p) is called a component of connectivity, if it is connected
and K := (V\ V', E\ E', ¢|p ) is a subgraph.

A spanning subgraph K = (V, E', ¢|z) is called a cutset of G =
(V, E, ), if its branch set is non-empty, G — K := (V, E\ £/, @\E\E,) is
a disconnected subgraph and G — K’ is a connected subgraph for any
proper spanning subgraph K’ of .

For finite graphs we can set up special matrices which will be useful
to describe Kirchhoff’s laws.

Definition 6.2.2 (Incidence matrix).

Let a finite graph G = (V, E, p) with [ branches E = {ey,..., ¢} and
k nodes V' = {vy,..., v} be given. Then the all-node incidence matrix
of G is given by Ag = (a;;) € R**!, where

1, lf gol(ej) = V;,
CLZ‘]' = —1, lf gog(ej) = V;,
0, otherwise.

Since the rows of Ay sum up to the zero row vector, one might delete
an arbitrary row of Ay to obtain a matrix A having the same rank as
Ay. We call A an incidence matriz of G.

This section continues with some results on the relation between
properties of subgraphs and linear algebraic properties of corresponding
submatrices of incidence matrices. First we declare some manners of
speaking.

Definition 6.2.3.
Let G be a graph, I be a spanning subgraph of G, £ be a subgraph of
g, and ¢ be a path of G.
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(i) L is called a K-cutset, if £ is a cutset of K.
(ii) ¢ is called a K-loop, if ¢ is a loop of K.

A spanning subgraph K of the finite graph G has an incidence matrix
Ay which is constructed by deleting columns of the incidence matrix
A of G corresponding to the branches of the complementary spanning
subgraph G — K. By a suitable reordering of the branches, the incidence
matrix reads

A=[Ac Agx]. (6.2.1)
The following lemma can be inferred form [209, Lem. 2.1 & Lem. 2.3].
Lemma 6.2.4 (Subgraphs and incidence matrices).
Let G be a connected graph with incidence matriz A € RE=DxL Fyrther,
let IC be a spanning subgraph. Assume that the branches of G are sorted
in a way that (6.2.1)) is satisfied. Then the following holds true:

(i) The following two assertions are equivalent:

a) G does not contain K-cutsets.
b) ker A}, = {0}.

(ii) The following two assertions are equivalent:

a) G does not contain KC-loops.

b) ker Ax = {0}.

The following two auxiliary results are concerned with properties of
subgraphs of subgraphs, and give some equivalent characterizations in
terms of properties of their incidence matrices.

Lemma 6.2.5 (Loops in subgraphs [209, Prop. 4.5]).

Let G be a connected graph with incidence matriz A € R¥=Dx! Pyrther,
let IC be a spanning subgraph of G, and let L be a spanning subgraph of
IC. Assume that the branches of G are sorted in a way that

A= [AE A;C_/; Ag_/c} and A;C = [AE A;C_d .
Then the following two assertions are equivalent:

a) G does not contain K-loops except for L-loops.
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b) ker A = ker Ay x {0}.

Lemma 6.2.6 (Cutsets in subgraphs [209, Prop. 4.4]).

Let G be a connected graph with incidence matriz A € RE—DxL - Fyrther,
let IC be a spanning subgraph of G, and let L be a spanning subgraph of
IC. Assume that the branches of G are sorted in a way that

A= [AE A;C_/; Ag_/c] and Ag_/; = [A;C_/; Ag_;g] .
Then the following two assertions are equivalent:

a) G does not contain K-cutsets except for L-cutsets.

b) ker A;/c = ker Ag,ﬁ-

6.3 Circuit equations

It is well-known [83|[116] that the graph underlying an electrical circuit
can be described by an incidence matrix A € RF=D*! which can be
decomposed into submatrices

A=[Ac Ar Az Ay Ag]

where A € R"*" Ap € R A, € R™*" A, € R A; €
R">*" n, =k —1and [ = ne¢ + ng +ng + ny + nz. Each submatrix is
the incidence matrix of a specific subgraph of the circuit graph. A¢ is
the incidence matrix of the subgraph consisting of all circuit nodes and
all branches corresponding to capacitors. Similarly, Az, Az, Ay, Az are
the incidence matrices corresponding to the resistor, inductor, voltage
source and current source subgraphs, resp. Then using the standard
MNA modeling procedure [116], which is just a clever arrangement
of Kirchhoft’s laws together with the characteristic equations of the
devices, results in a differential-algebraic system (EI.1]) with

SACcAg + ARQAI% A/; AV —AI 0
sE—A= —A) sC 0|, B=C"=1| 0 0 |,
—Ay 0 0 0 -1,
(6.3.1)
L = (nToi,—Crv Z.;l)—)—ro u = (i}—av]—lz—)—ra Yy = (_U%—, —Z';;r)—l—, (632)



6.3 Circuit equations 273

where
C 6 IR’ncXTLc7 g E RngX’ng)ﬁ 6 R’ngxng’
AC c RnexnC7 A'R c IRTLSXTLQ7 A,C c Rnexn[;’ AV c Rmxm;) AI c Rnexn17

n="n.+ngs+ny, m=ng+ ny.
(6.3.3)
C, G and L are the matrices expressing the consecutive relations of
capacitances, resistances and inductances, n(t) is the vector of node
potentials, iz (t), iy(t), iz(t) are the vectors of currents through induc-
tances, voltage and current sources, and vy(t), vz(t) are the voltages of
voltage and current sources.

Definition 6.3.1 (MNA model).

For a given linear electrical circuit, any differential-algebraic
system (LT satisfying (6.3.1)-(6.3.3), which arises from the MNA
modeling procedure [116], is said to be an MNA model of the circuit.

It is a reasonable assumption that an electrical circuit is connected;
otherwise, since the components of connectivity do not physically inter-
act, one might consider them separately. Furthermore, in the present
chapter we consider circuits with passive devices. These assumptions
lead to the following assumptions on the MNA model (6.3.1)—(6.3.3) of
the circuit (compare Lemma [6.2.4)).

(Cl) rk [AC AR AE AV AI] = Mg,
(C2) C=C">0,L=L">0,G+GT >0.

It is possible that in the circuit equations (I there are still re-
dundant equations and superfluous variables, i.e., in general the pencil
sE — A arising from (6.3.1]), (633) is not regular. In the following
we show how this can be overcome by a simple transformation; the
reduced circuit model is regular and positive real. This transformation
is also important to show feasibility of funnel control in Section 6.6l

Theorem 6.3.2 (Reduction of circuit pencil).

Let sE — A € R[s]"™" with E, A as in (631), (633) be given and
suppose that (C1) and (C2) hold. Let Zerey, Zeney, Zvs 2, be real
matrices with full column rank such that

im ZCREV = ker [AC AR AE AV]T , im ZV = ker Av,

im ZC/?REV = 1im [AC AR A[; Ay] s im Z{) = im A;l;
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Then we have

Zhory 0 0 Zegey 0
rT=| 0 I, 0 0 0]eGL®), (6.3.4)

0 0 Z, 0 Z
and L
TT(sE — A)T = ISEO‘A 8]

where the pencil

~ o~ (Zegew) " (5A6CAE+ARQA7TQ) Zerey (Zerey) A (Zegoy) TAVZ
sb— A= AL Zbry SL 0
~ZyAV Zerey 0 0
(6.3.5)
is reqular and satisfies ker ENker A = {0}, E=F" >0 and A+ A" <
0.

Proof: The invertibility of T is a consequence of im Zegy Gim Zlgp o))
= R™ and im Zy & im Z, = R™. The properties £ = E' > 0 and
A+ A" <0 follow immediately from the construction of £ and A. To

prove that SE Ais regular, it suffices by Lemma [6.1.4] to show that
ker E Nker A = {0}: Let = € ker E Nker A. Partitioning according

to the block structure of E and A, i.c., z = = (z{,25,24)7, and using
that, by LCZ), C>0,L>0and G+ QT > 0, we obtain from z' EFz =
:CT(A + AT):U = 0 that z9 = 0 and

AT

Furthermore, Azr =0 gives rise to

(a (Z{;)TAEZéwal =0,
(

)
¢) (Ztgey) ' AvZyzs = 0.
)

(
(a) implies

AEZ&REVxl = ker(Z{))T = (im Z{,)L = (imAE)L,
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whence A\, Zn 21 = 0. Together with (6.3.6) and (b) this yields

Zipeytr € ker [Ac Ag Ap Ay =im Zegey = (im Zipgy)t,
and therefore 1 = 0. By (c) we find

AvZyay € ker(Zegpy) ' = (im Zogpy)*
—ker[Ac Ar Az Ay]' ClerA) = (imAy)*,
and thus sz{)ﬂ’]g = 0. From this, we obtain
Zy,xs € ker Ay = (im Ay,)* = (im Z7,)*,

whence x3 = 0. []

We may infer the following characterization of the presence of eigen-
values from Theorem [6.3.2]

Corollary 6.3.3 (Kernel and eigenvalues).
Let sE — A € R[s]™" with E, A as in (631), [6.33) be given and
suppose that (C1) and (C2) hold. Then

kerR(S) sk — A= kerR(S) [AC AR AE AV}T X {0} X kerR(s) Ay.
Furthermore, A € C is not an eigenvalue of sEE — A if, and only if,
kerc A\E — A = kerc [Ac Ar A, AV} T x {0} x kerc Ay.

Proof: Using the transformation matrix 7" in (6.3.4) and accompany-
ing notation from Theorem [6.3.2] we obtain (denoting the number of
columns of Zer,y by k1 and the number of columns of Zy, by ko) that

kerg(y) sE — A = T(kerR(s)(SE — A) x R(s)" 1)
~(0} )
= img(y) Zerey X {0} X imp(,) Zy
= kerR(S) [AC AR AE AV}T X {0} X kerR(s) Ay.

Now let A € C and observe that

kerc \E — A = T(kerc \E — A x ChHh2),
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Recall that A is not an eigenvalue of sE— A if, and only if, ke A\AE— A =
rkg(s) B — A or, equivalently, dimkerc AE — A = dimkerg(y) sE — A.
Therefore, A is not an eigenvalue of sE — A if, and only if, ker¢ AE—A =
{0} and this implies the last statement of the corollary. O

In the following we will use expressions like VL-loop for a loop in the
circuit graph whose branch set consists only of branches correspond-
ing to voltage sources and/or inductors. Likewise, a ZC-cutset is a
cutset in the circuit graph whose branch set consist only of branches
corresponding to current sources and/or capacitors.

Corollary 6.3.4 (Regularity of circuit pencil).

Let sE— A € R[s|™™ with E, A as in (6.3.1), (6.3.3) be an MNA model
of an electrical circuit and suppose that (C1) and (C2) hold. Then the
following statements are equivalent:

(i) sE — A is regular.
(ii) ker [Ac A Az Ay]' = {0} and ker Ay = {0}.
(iii) The circuit neither contains V-loops nor Z-cutsets.

Proof: The result follows immediately from Corollary [6.3.3 and
Lemma [6.2.4] O

Next we give sufficient criteria for the absence of purely imaginary
eigenvalues of the pencil sE — A as in ([6.3.1)), (6.3.3)). This result can be
seen as a generalization of the results in [209] to circuits which might
contain Z-cutsets and/or V-loops, i.e., where sFE — A is not necessarily
regular.

Theorem 6.3.5 (Absence of imaginary eigenvalues).

Let sE — A € R[s|"™ with E, A as in (631), [633) be an MNA
model of an electrical circuit and suppose that (C1) and (C2) hold.
Furthermore, suppose that at least one of the following two assertions
holds:

(i) The circuit neither contains V.L-loops except for V-loops, nor
ICL-cutsets except for LTL-cutsets; equivalently

ker [Ay Ar] =ker Ay x {0}

6.3.7
and ker [AR AV]T = ker [Ac Ar AV]T . ( )
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(ii) The circuit neither contains ZC-cutsets except for I-cutsets, nor
VCL-loops except for VC-loops; equivalently

ker [AR A AV]T:keI‘ [AC Ar Ag AV]T

(6.3.8)
and ker [AV Ac Ag] = ker [AV AC] x {0}.

Then all eigenvalues of sEE — A are contained in C_.

Proof: The equivalent characterizations of the absence of certain loops
or cutsets in the circuit graph, resp., and kernel conditions on the

element-related incidence matrices follow from Lemmas|[6.2.5 and [6.2.6]
By Theorem [6.3.2] and Lemma [6.1.4 all eigenvalues of sE/ — A are
contained in C_. Then, using Corollary [6.3.3, we have to show that

VweR: kerg(iwE — A) = kerc [A¢ Ag Ag AV}T x {0} x kerc Ay.

(6.3.9)
Since “O” does always hold true, we show “C”. Let w € R and z; €
Cle, x9 € C"t and x3 € C™ be such that

r = (z],29,24)" €kerc(iwE — A). (6.3.10)

By the structure of sE—A as in (6.3.)), relation (6.3.10) implies A),z1 =
0 and

0=2a"((iwE — A) + (iwE — A)")z = —a*(A+ A"z

= —11AR(G+ G )A7—£$1,

hence Ajyxy =0 since G+ G > 0 by (C2).

We show that (i) implies ([6.3.9): Since z; € kerc [Ag AV}T we
obtain from (6.3.7) that x; € kerc AJ. Then (6.3.10) implies Ayxy +
Ayxs = 0 and by (6.3.7) we find Ang = 0 and 25 = 0. The latter

implies that z; € kerc A}. Altogether, we have that (6.3.9) is valid.
We show that (ii) 1mphes (639): From (6.3.10) we have

Ac(iWCAC Q?l) + Ao + Apxs = 0, (6311)

and by (6.3.8) we obtain xo = 0. This implies A z; = 0, hence
x1 € kere [AR A, Ay] which by (6.3.8) yields

[Ac Ax Az Ay] =0
Now, from (6.3.11]) we have Apzz = 0 and (6.3.9) is shown. O
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6.4 Zero dynamics and invariant zeros

In this section we derive topological characterizations of autonomous
and asymptotically stable zero dynamics of the circuit system. The
latter is done by an investigation of the invariant zeros of the system.

Using a simple transformation of the system, properties of the zero
dynamics can be led back to properties of a circuit pencil where voltage
sources are replaced with current sources, and vice versa. To this end,
consider [E, A, B,C] € X, pmm with (637), (6:33) and define the
matrices W, T € Gl,,,(R) by

I,, 0 0 0 —Ay I,, 0 0 0 O
0 I,., O 0 0 o I,, 0 0 O
W=10 0 0 —-I,, 0|, T= 0 0O 0 I,, O
0O 0 O 0 I, 0 0 I, 0 O
0 0 L, O 0 | _—A; 0 0 0 I]
Then we obtain
_SAccAg + ARQA% A[; AI 0 0 ]
—Az s 0 0 0
w [SE_EA _OB} T = A 0 0 0 0
0 o 0 I,, O
i 0 0 0 0 I]
(6.4.1)

As desired, the upper left part is a matrix pencil which is an MNA
model of a circuit in which voltage sources are replaced with current
sources, and vice versa. We may now derive the following important
properties, which are immediate from Corollary and (6.4.1]).

Corollary 6.4.1 (Kernel and eigenvalues of system pencil).
Let [E,A,B,C] € ¥, pmm with (631), (633) be an MNA model of
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an electrical circuit and suppose that (C1) and (C2) hold. Then

sE— A —B
kerR(s) —C 0
4 B ,CE]_(S) . )
Ny 8 21(s) € kerg(s) [Ac Ar Ag AI}T, >
x3(s) x3(s) € kerg(s) Az
| [~ Ay2(s)) )

Furthermore, A € C is not an eigenvalue of [SPE*CA *OB} iof, and only if,

M —A —B
kerc O 0
4 [~ ,CE']_ 7 3
_ 8 nekere[Ac Ar Ac Ar'. |
T3 x3 € kerc Az '
N __AE$1_ J

We now aim to characterize autonomous zero dynamics.

Proposition 6.4.2 (Autonomous zero dynamics).

Let [E,A,B,C] € Zmm with (630), (633) be an MNA model of
an electrical circuit and suppose that (C1) and (C2) hold. Then the
following statements are equivalent:

(i) The zero dynamics ZDg a ) are autonomous.
(i) rkres) [*2* F] =n+m.
(iii) kerges) [*E* F] = {0}.
(iv) ker [Ac Az Az Az]' = {0} and ker Az = {0}.
(v) The circuit neither contains Z-loops nor V-cutsets.

Proof: The equivalence of (i) and (ii) follows from Proposition
since the rank over R[s] and over R(s) coincide. (ii)<>(iii) is clear and
(iii) < (iv) follows from Corollary [6.4.1l The equivalence of (iv) and (v)
is then a consequence of Lemma [6.2.4. O
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In order to characterize asymptotic stability of the zero dynamics we
need the concept of invariant zeros. An invariant zero of [F, A, B, C| €
Y nmm is defined as an eigenvalue of [‘“?’CA ’OB}, see e.g. [176].

Definition 6.4.3 (Invariant zeros).
Let [E, A, B,C| € ¥nmm- Then A € C is called an invariant zero of
[E, A, B, C] if, and only if|

rk@[—c 0 -C 0

From Theorem [6.3.5 and (6.4.1]) we get the following result on the
location of invariant zeros.

A —A —-B sE—A —-B
< I"kR(S) .

Corollary 6.4.4 (Location of invariant zeros).

Let [E, A, B,C| € ¥y pnmm with (6.31), (6.33) be an MNA model of an
electrical circuit and suppose that (C1) and (C2) hold. Furthermore,
suppose that at least one of the following two assertions holds:

(i) The circuit neither contains TL-loops except for T-loops, nor
VCL-cutsets except for VL-cutsets.

(ii) The circuit neither contains VC-cutsets except for V-cutsets, nor
ICL-loops except for ZC-loops.

Then all invariant zeros of [E, A, B, C| are contained in C_.

We are now in the position to characterize asymptotically stable zero
dynamics.

Theorem 6.4.5 (Asymptotically stable zero dynamics).

Let [E, A, B,C| € ¥, p.mm with (631), (6.3.3) be an MNA model of an
electrical circuit and suppose that (C1) and (C2) hold. Then the zero
dynamics ZD|p 4 p,c) are asymptotically stable if, and only if,

a) ZD\g,a,B,c) are autonomous and
b) all invariant zeros of [E, A, B,C] are contained in C_.

Furthermore, suppose that at least one of the following two assertions
holds:
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(i) The circuit neither contains ZL-loops, nor VCL-cutsets except for
VL-cutsets with at least one inductor.

(ii) The circuit neither contains VC-cutsets, nor ZCL-loops except for
IC-loops with at least one capacitor.

Then the zero dynamics ZD|g a.p,c) are asymptotically stable.

Proof: Step 1: We show that asymptotically stable zero dynamics
imply a) and b). a) follows from the fact that asymptotically stable
zero dynamics are autonomous and b) follows from Lemma [£.3.9.

Step 2: We show that a) and b) imply asymptotically stable zero
dynamics. By a) and Proposition [6.4.2 we find that rkg) [S€ o } =
n+ m. Then b) implies that

¥AeT, : rke [AE_CA OB} = rke(y [SE_CA OB} —n+m,
and therefore Lemma gives asymptotic stability of the zero dy-
namics.

Step 3: We show that (i) or (ii) implies asymptotically stable zero
dynamics. In particular, we have “The circuit neither contains Z-loops
nor V-cutsets” and hence Proposition6.4.2implies a). Furthermore, (i)
or (ii) from Corollary holds true and therefore b) is valid. This
yields the assertion of the theorem. ]

6.5 High-gain stabilization

In this section we consider high-gain output feedback for a system
[E, A, B,C| € X, mm which arises from MNA modeling of an electri-
cal circuit. Recall that by Definition B. 1.1} roughly speaking, a system
is called high-gain stabilizable if the closed-loop system

4 Ba(t) = (A kBO)a(t). (6.5.1)

is asymptotically stable for £ > 0 large enough. In other words, there
exists k > 0 such that for all £ > « the pencil sE — (A — kBC) is
regular and all of its eigenvalues are contained in C_.
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We will show that for electrical circuits, i.e., [F, A, B,C]
with (6.3.1), (63.3)), the high-gain need not be high; any positive k
is sufficient. In order to achieve this, note that we have

SAccAg + ARQA7E + ]CAIA} AE AV

sk — (A—kBC) = —AJ sL 0
—A) 0 kI,
(6.5.2)

Then, for

L., 0 —k'Ay I, 0 O

W=10 I, 0 , T = 0 I, 0|,

0 0 kI, ET'A), 0 I,

we find that

W(sE — (A—kBC))T
SACCAL + ARGAL + kAZAT + k' ApAL Ay 0
= —A} sC 0. (6.5.3)
0 0 I,

The upper left part is a matrix pencil which is an MNA model of
a circuit in which all current and voltage sources are replaced with
resistances of values k! and k, resp. We may therefore conclude the
following from Corollary 6.3.4]

Corollary 6.5.1 (Closed-loop pencil is regular).

Let [E,A,B,C] € Xy pmm with (631), [633) be given and suppose
that (C1) and (C2) hold true. Then, for all k > 0, the pencil sE —
(A —kBC) is regular.

As a consequence of Theorem [6.3.5] we can furthermore analyze the
asymptotic stability of the closed-loop system.

Theorem 6.5.2 (Asymptotic stability of closed-loop pencil).

Let [E, A, B,C| € ¥, p.mm with (631), (6.3.3) be an MNA model of an
electrical circuit and suppose that (C1) and (C2) hold. Furthermore,
suppose that at least one of the following two assertions holds true:

(i) The circuit neither contains L-loops, nor CL-cutsets except for
L-cutsets.
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(ii) The circuit neither contains C-cutsets, nor CL-loops except for
C-loops.

Then, for any k > 0, all eigenvalues of sE — (A — kBC') are contained
in C_.

Remark 6.5.3 (Asymptotically stable zero dynamics and high-gain).

Let [E, A, B,C| € ¥, mm with (6.30), (6.33) be an MNA model of
an electrical circuit and suppose that (C1) and (C2) hold. Then, under
one of the assumptions (i) or (ii) from Theorem [6.4.5, the respective
assumption from Theorem holds true, but not vice versa. There-
fore, the (topological condition for) asymptotic stability of the zero
dynamics implies high-gain stabilizability, but in general not the other
way round, cf. Theorems 5.1.4 and 5313

6.6 Funnel control

In this section we consider funnel control for systems [F, A, B,C| €
n,M,M,m
with (6.3.]), (63.3). The aim is to achieve tracking of a reference tra-
jectory by the output signal with prescribed transient behavior. We use
the theory developed in Chapter [l and the notation from Section 5.2.1l
The control objective is output feedback regulation so that the track-
ing error e = y — Yref, Where . is the reference signal, evolves within
a given funnel F, and all variables are bounded; here ¢ belongs to the
class

p(0) =0, »(s) >0
®:=1{ ¢ € C®R>p;R)N B (R5p;R) | for all s > 0 and :
liminf, o ¢(s) > 0

that is, compared to Section b.2.1] we require that the funnel boundary

¢! is infinitely times continuously differentiable.

To ensure error evolution within the funnel, we use the funnel con-

troller (5.22) with k = 1:

alt) = —k(t) elt), where () = (¢) — yrr()
B 1 (6.6.1)
KO = TR
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Before we state and prove feasibility of funnel control for electrical
circuits, we need to define consistency of the initial value of the closed-
loop system and solutions of the latter. We also define what ‘feasibility
of funnel control” will mean.

Definition 6.6.1 (Consistent initial value).

Let [E, A, B,C| € X nmm, ¢ € © and yer € B (R5o; R™). An initial

value 2 € R" is called consistent for the closed-loop

system (LI1T), (6.6.1) if, and only if, there exists a solution of the
initial value problem (1), (G.6.1), x(0) = 2° i.e., a function z €
CH{([0,w); R™) for some w € (0,00], such that x(0) = 2" and z satis-
fies (AL, (6.6.1) for all ¢ € [0,w).

Note that, in practice, consistency of the initial state of the ‘un-
known’ system should be satisfied as far as the DAE [E, A, B, C] is the
correct model.

In the following we define feasibility of funnel control for a system on
a set of reference trajectories. For reference trajectories we allow signals
in B*(R>o; R™), whereas in Section 5.2.1] signals in B""2(Rx¢; R™) are
allowed and v € Ny is a number which can be calculated out of the
system inversion form from Definition [4.2.6l For electrical circuits this
calculation is involved and we omit it here; we restrict ourselves to the

case of BX(Rxq; R™).

Definition 6.6.2 (Feasibility of funnel control).

Let [E,A,B,C] € Epnmm and S € B>®(R>p;R™) be a set of refer-
ence trajectories. We say that funnel control is feasible for [E, A, B, C]
on S if, and only if, for all ¢ € ®, any reference signal y,.f € S and
any consistent initial value 2° € R" the application of the funnel con-
troller (6.6.1)) to (A.1.1)) yields a closed-loop initial-value problem that
has a solution and every solution can be extended to a global solution.
Furthermore, for every global solution x,

(i) « is bounded and the corresponding tracking error e = Cx —
Yref €volves uniformly within the performance funnel F,; more
precisely,

Je>0VEt>0: [e(t)] <o) —¢. (6.6.2)

(ii) the corresponding gain function k given by (G.6.1]) is bounded.
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Remark 6.6.3 (Bound for the gain).
If funnel control is feasible as stated in Definition [6.6.2], then the gain
function k is bounded in the following way:

1
Vi>0: k(t) < = (=)o)

where ¢ is given in (6.6.2). For a proof see Step 6 of the proof of
Theorem (.2.3]

In the following we show that funnel control for systems [E, A, B, C]
€ Yunmm with (6370), (633) is feasible provided that the invari-
ant zeros have negative real part and the reference signal is suffi-
ciently smooth and evolves in a certain subspace. The former means
that the autonomous part of the zero dynamics has to be asymp-
totically stable, but autonomy of the whole zero dynamics is not re-
quired. As a preliminary result we derive that, for positive real systems
[E, A, B,C| € ¥, .mm With asymptotically stable zero dynamics, fun-
nel control will be feasible for any sufficiently smooth reference signal.

Proposition 6.6.4 (Funnel control for systems with stable zero dy-
namics).

Let [E, A, B,C| € 3, mm be such that E=FET >0, A+ AT <0, and
B = C". Further, assume that the zero dynamics of [E, A, B,C| are
asymptotically stable. Then funnel control is feasible for [E, A, B,C]
on B>®(Rxq; R™).

Proof: We aim to apply Theorem [5.2.3 for k=1 and to this end verify
its assumptions.

Step 1: The zero dynamics of [E, A, B, C] are asymptotically stable
by assumption.

Step 2: We show that for the (left) inverse L(s) of [*£: “F] over
R(s) the matrix I' in (5.2.3) exists and satisfies ' = I'" > 0. By
Lemma [6.1.3] the pencil

sE—A -B] [I, 0][sE—A -B
c 0| |0 —L,| - 0

is positive real. Then L(s) := L(s) [ _7 ] is the inverse of [*F;4 " P,
and we have

L)+ LN =L ([MA 2T+ [MA P L) >0
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for all A € C,. Furthermore, since [Sﬁi’CA ’OB ] does not have any in-

variant zeros in C,, L(s) has no poles in C,. This shows that L(s)
is positive real. Hence, H(s) := [0, I,,]L(s)[0, I,,,] " is positive real and
satisfies H(s) = —[0, I,,]L(s)[0, I,,,]". Now Lemma [B.1.2 yields that

= lim s H(s) € R™,
exists and satisfies ' =TT > 0.

Step 3: We show that [E, A, B, C] is right-invertible. Since the zero
dynamics of [E, A, B, C] are in particular autonomous it follows from
Proposition [6.4.2(ii) that rkC' = m and hence right-invertibility can
be concluded from Remark 4.2.13.

Step 4: It remains to show that k in Theorem can be chosen

as k = 1 and funnel control is still feasible. A careful inspection of the
proof of Theorem [(.2.3 reveals that ‘k large enough’ is needed

a) in Step 1 of the proof of Theorem (5.2.3/to show that the map M (-) =
Ay —k(I+G(-)), where G(-) = G(-)" > 0 pointwise, is well-defined
(i.e., pointwise invertible) for k > k.

b) in Step 3 of the proof of Theorem 5.2.3 to show that Agy — k- k(t) 1,
is invertible for all ¢ > 0.

It can be deduced that both a) and b) are satisfied with & = 1 if
Agy — kI, is negative definite for all £ > 0, where

Agy = [0, Ly, |V AoV T [ 0 ] :

[m—ml

my and the orthogonal matrix V' have been defined in Step 1 of the
proof of Theorem [(£.2.3], and

: 0
A22 = S]LI& ([0, [m]L(S) [[m] + SF)
stems from the form (5.1.4). We may calculate that

Ay = lim (sI' — H(s)) = —Hp — lim Hg,(s)

S§—00 S§—00
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where, since H(s) is positive real, by Lemma[6.1.2] the rational function
Hy + Hgp(s) is positive real and lim, o Hyp(s) = 0. Hence, it is easy
to derive that Hy > 0 (Hy not necessarily symmetric) and hence

Ago — kI, = —Hy—kI,, <0

for all £ > 0 (again Ay — k1, not necessarily symmetric). This implies
that Ass — k1, is negative definite for all £ > 0. O

Before we prove our main result we need to know how feasibility of
funnel control behaves under transformation of the system.

Lemma 6.6.5 (Funnel control under system transformation).
Let E,A € R™" B,CT € R™™ and & C B®(Rxq; R™). Further, let
W, T € Gl1,(R), U € O,,(R), and define

[E, A, B,C] .= [WET,WAT,WBU,U"CT).

Then funnel control is feasible for [E A, B,C] on S if, and only if,
funnel control is feasible for [E A B C’] on UTS

Proof: Observe that (z,u,y) € Bp 4, and yef € S if, and only if,

(7,0,9) = (T7'2,UTu,UTy) €Bpi56 A Ul €U'S.

Then the assertion follows from the observation that, for any ¢ € @,
and tracking errors e = ¥y — yref, € = ¥ — Yrof We have, for all t > 0,

1 B 1
—p(@?e@®)? 1 -2

In the following, in order to show that funnel control is feasible for
circuits where all invariant zeros are located in C_, but the zero dynam-
ics are not necessarily autonomous, we derive a transformation of the
circuit which decouples the ‘nonautonomous part’ of the zero dynam-
ics. This part, in particular, does not affect the input-output behavior
of the system.

[l

Proposition 6.6.6 (Decoupling of circuit pencil).
Let [E, A, B,C| € ¥, nmm with (63T), (633) be an MNA model of
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an electrical circuit and suppose that (C1) and (C2) hold. Let Zpp o7 €
R"**1 Zoprr € R™**2 with full column rank such that
im ZCREI = ker [AC AR AE AI]T ,
Further, let Zy_crer € R, Z5,_oppy € RV Zr e R0 77 €
R"2%ks with orthonormal columns such that
im ZV—CREI = ker ZJR,CIAV7 im ZI = ker AI,
im Z]IZ—CREI = im A;}—ZCREIa im Z& = Im A—Ir

Then we have

Wh=T:=1] 0 0 I, 0 0 c G1,(R)
0 0 0 Zy_rerz Z]IZ—RCEI
(6.6.3a)
and S
0 I 7 0
U = < € 0,,(R), 6.6.3b
Zy_gecr 00 ZVRCEI] (R) ( )
and
W(sE —A)T =
0 0 Z(—ZF’RL:IAVZ{)—C’RLI
0 SET . A’T (ZéRcI)T%Vz\Lcm:I
0
—(Zy_erer) AV Zerez [*(Z{;—cnﬁz)TAgz(/:Raa 0, 0] 0
(6.6.4)
and
0 0
WBU=U'CcT) =| o B[, (6.6.5)
[_Iku 0] 0
where
~ ~ [ (ZéRLI)T(5A6CAE+ARQA7E)Z(/:R£I (Zerer) " AL ZegorAvZyv—crez
sk, — A, = AL Zbprr sC 0 ,
i ~Zy_crerAV Zerer 0 0
Er _ 5;— _ *(ZéRc%))TAIZII 8
I 0 — I,

(6.6.6)
Furthermore, the following holds true:
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(a) ko =ky and ZCTR,CIAVZ]/)—CREI € Gl (R).

~ o~ o~ o~

(b) The zero dynamics of the system [E,, A,, B, C}] are autonomous.

(¢c) A € C is an invariant zero of [E, A, B, C| if, and only if, X is an
invariant zero of [E,, A, B, C}].

Proof: The invertibility of W, T and U is a consequence of
im ZéREI B im Zerrr
—im[Ac Ax Az Azl @ker[Ac Ar Ar A7l =R™,

im Z]IJ—RC,CI P im Zy_gersz = im A?)—ZCREI P ker ZJREIAV = R"™,
im Z; ®im Z7 = im A; @ ker A7 = R"Z,

Furthermore, by choice of Zy_crez, 23, cpry, 2z and Zr the ma-
trix U is orthogonal. The representation of the transformed system
in (6.6.4), (6.6.5) and (6.6.6]) is then a simple calculation.

We prove assertions (a)—(c).

(a) The assertion will be inferred from the fact that both matrices
prove the first assertion, let z € ker Zgp ,7Av 2}, orop7- Then

T : T 1 . 1
Z{J—CRL'IZ € ker Zop rAy = (im AVZCRH) = (im Z]//—CRL‘I) :

Therefore, Z), opp72 = 0, and the full column rank of Z}, .p,7
implies z = 0. Now let 2 € ker(Z},_cn,7) A}, Zerez. Then

Ay Zerezz € ker(Zy_cper)| = (i Zy_cper)™ = (im Ay Zerer) ™
Thus, Zererz € ker AE and by choice of Zegr,7r we have

Zererz €ker[Ac Ag Az Az NkerAl 2 {0},
Hence, we obtain z = 0 from the full column rank of Zer 7.

(b) By Proposition [6.4.2] it is sufficient to show that the pencil
E,— A, B sE,— A, =B, ][I 0
E— A - SLuy A i _ r 4 r
i [ e 0] [ -G 0 ] [0 —f]
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is regular. Observing that £ = &' > 0 and A+ A" < 0, we can
use Lemma to further reduce the problem to showing that
ker £ Nker A = {0}:

Let z = (21, 29, 23, 24, 25) € ker & N ker A be suitably partitioned
according to the block structure of ET, ET, Er and CV'T as in (6.6.6]).
Then, by (C2), the equation 2"z = 2" (A + A")z = 0 gives rise
to z9 = 0 and

z1 € ker [AC AR]T ZéREI'

The equation Az = 0 further implies z3 = 0 and
21 €ker A} Zonpr N 21 Eker(Z5) AL Zog 1.
The latter implies
Al Zhprrz1 € ker(Z5)" = (im Z5)* = (im Ap)*,

whence

Altogether, we have

Zpmers € ker [Ac Ar Ap Ag]'
: L.
= (1m [AC AR AE AI]) = (1m ZéR/:I)J'.
The full column rank of Z/ ., now implies that z; = 0. Now using
that z1 = 0, z0 = 0 and z3 = 0, we can infer from Az = 0 that

z5 = 0 and B
(ZéRﬁI)TAIZYI.'Z4 = 0.

Thus,
ArZrzs € ker(Zeger) ' = (im Zogpr)™
— (im [A¢ Ax Az A7])" C (imAg)*
Therefore, A7Z5z4 = 0 or, equivalently,
Zrzy € ker Az = (im A7) = (im Z)) ™.

This implies Z,z4 = 0, and since Z; has full column rank, we have
that z4 = 0.
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(c) It can be obtained from simple row and column operations that for
all A € C we have

L [ME—A =B) _ | [AWET - WAT —WBU| _
el o o | T —uTer o |-
\E, — A, —B

k ’I“N r T 2]€

r(C[ _Cr 0]+ !

and, similarly,

sE— A —B] !SE’T — gr —Er
= rkR(s)

rkR(s)[ _C 0 —67« 0 :| —|—2]€4.

sE—A —-B

This implies that the eigenvalues of [ a0 } coincide with those

of [SEGAT f’“} and hence the assertion is proved.

This concludes the proof of the proposition. ]

We are now in the position to prove the main result of this section.

Theorem 6.6.7 (Funnel control for circuits).

Let [E, A, B,C| € ¥y pnmm with (6.31)), (6.33) be an MNA model of an
electrical circuit and suppose that (C1) and (C2) hold. Assume that the
system [E, A, B, C] does not have any invariant zeros on the imaginary
axis. Let Zerer be a matriz with full column rank such that

im Zerer = ker [Ac Ar Ag Az]'.
Then funnel control is feasible for [E, A, B,C] on
B> (Rsg; im Ay x ker Zpg7Ay) .
Proof: Step 1: Use the notation from Proposition and define
[E, A, B,C] .= [WET,WAT,WBU,U"CT).

Then, by Lemmal6.6.5, it suffices to prove that funnel control is feasible
for [E, A, B,C] on

S:=U"B> (Rxp;im A] x ker ZCTREIAV) :
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Step 2: We show that [ET, ;La, Er, C ] has asymptotlcally stable zero

dynamics. By Proposition6.6.8 (c), the zero dynamics of [E,, A,, B,, C,]
are autonomous. Furthermore, by Proposition [6.6.6 (d) and the fact
that the invariant zeros of [E, A B, C] all have negative real part, we
obtain from Theorem [6.4.5] that the zero dynamics of [Er, Ar, BT, C ]
are asymptotically stable.

Step 3: We reduce the feasibility problem of funnel control to that of
the L
system [E,, A,, B, C,]. Let

(%7 a?@ = %[E/TE C] and gref = UT <yref?1) cS.
T Yref 2

Since
Yref,1 € 1M A} = im Z& = (im ZI)L = ker ZIT

and
T .
Yret,2 € ket Zop p7Ay = im Zy_crer
. / 1 / T
= (im ZV—CREI) = ker (ZV—CREI)

we obtain that
- - ~ T
Yref = (07 07 Yref,1, yref,2) s

~ S\ 1 ~ . .
where Yref1l = (Zé') Yref 1 and Yref2 = Z]—/rfCREIyref,Q- By SU1tab1y parti-
tioning

i it il
~ . e — U2 U - V2
S i R G R PO

:cj:(t) it "

according to the block structure of sE — A as in ([6.6.4), and B, C
as in ([6.6.5), we obtain Z,p,7AvZ}, on 75 = 0, whence, by Proposi-
tion [6.6.6 (b), we have x5 = 0, and thus also y; = 0. Moreover, y» = 0
and

_ T ! —1 / TAT 7t
Ly = _(ZCREIAVZV—CREI) (ZV—CR[,I) Ay ZoprrTa — U,
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and, further
T(t) = iigg ,(t) = (Zi%) (1) = <y3(t))

satisfy
(@, U, r) € Bjf, 7,.5,.6,)

Application of the funnel controller (6.6.1]) then yields @ = —k(y — Yref)
and hence u; = 0 and up = 0. Therefore, funnel control is feasi-
ble for [E, A, B,C] on S if, and only if, funnel control is feasible for
[E,, A, B,,C,] on B®(Rsq; RFs*%). The latter however follows from
Step 2 and Proposition [6.6.4l This concludes the proof of the theo-
rem. []

Remark 6.6.8 (Topological criteria for funnel control).

We analyze the constraints on the reference trajectories in
Theorem [6.6.71

(a) The subspace restriction
Vit >0: yer(t) €imA; x ker Zop 7Ay (6.6.7)

on the reference signal can be interpreted as follows: If the circuit
contains a V-cutset, then, by Kirchhoff’s current law, the currents
of the voltage sources in the V-cutset sum up to zero. Likewise,
if the circuit contains an Z-loop, then Kirchhoft’s voltage law im-
plies that the voltages of the current sources in the Z-loop sum up
to zero. Condition (6.6.7) therefore means that, in a sense, the

reference signal has to satisfy Kirchhoff’s laws pointwise, see also
Figure [6.11

(b) Invoking that
ker Zdp 7 = (im Zeper)*™ = (ker [Ac Ar Ar AI]T>l
—im[Ac Ag Ar Af]
we find

ker ZJRL‘IAV = { xr € RW ‘ Ayaf € 1m [AC Ar Ar AI} }
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= iVl(t) = iyg(t)

Figure 6.1: Interpretation of condition (6.6.7) in terms of Kirchhoff’s laws

In particular, this space is independent of the choice of the matrix
ZCREI with im ZCREI = ker [AC AR AE AI] T.

(c) We have that ker ZJ, .7Ay = R™ if, and only if,

im Ay C ker ZCTREI = (im Zegrer)t = (ker [Ac Ar A, AI}T)l
=im [A¢c Ar A; Ag].
Hence, by (C1), ker Z,r .7Ay = R™ is equivalent to
im [Ac Ag A Az] =R™.

The latter is, by Lemma [6.2.4 equivalent to the absence of V-
cutsets in the given electrical circuit.
Furthermore, imA] = R"™ if and only if, {0} = (im Al )L =
ker A7z. By Lemma the latter is equivalent to the absence of
Z-loops in the given electrical circuit.

(d) By virtue of Theorem and Corollary [6.4.4, we see that funnel
control is feasible for passive and connected electrical circuits (on
a suitable set of reference trajectories) provided that at least one
of the following two properties is satisfied:

(i) The circuit neither contains ZL-loops except for Z-loops, nor
VC L-cutsets except for V.L-cutsets.

(ii) The circuit neither contains VC-cutsets except for V-cutsets,
nor ZC L-loops except for ZC-loops.
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(e) By virtue of Proposition and Theorem [6.4.5, we see that fun-
nel control is feasible for passive and connected electrical circuits
(on the set of all sufficiently smooth reference trajectories) pro-
vided that at least one of the following two properties is satisfied:

(i) The circuit neither contains ZL-loops, nor VC L-cutsets except
for VL-cutsets with at least one inductor.

(ii) The circuit neither contains VC-cutsets, nor ZC L-loops except
for ZC-loops with at least one capacitor.

6.7 Simulation

For purposes of illustration we consider an example of a discretized

transmission line. We derive an MNA model (6.31)), (6.3.3) and show
that the funnel controller (6.6.1]) achievs tracking of a sinusoidal refer-
ence signal with prescribed transient behavior of the tracking error.

We consider a discretized transmission line as depicted in Figure [6.2)],
where n is the number of spacial discretization points.

RT/TL ﬁT/n RT/n ,CT/TL
"B000™

Cr/n —_—— | |Gr/n Cr/n —— E]QT/n Cr/n —— E]Qﬁné

Figure 6.2: Discretized transmission line

RT/n ET/n

=

The element related incidence matrices of this circuit can be calcu-
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lated as
ol -
Ac = diag | |0], 0] L [0] € R@n+1)xn
1 1
11 L
17 11 ]!
Ar = |diag [_1 ey [_1], —1| |, Ac| € R@n+D)x2n
- 0
0 1 1
AE = d1ag 1 , [ ] ye e ey [ :| c R(Qn—i—l)xn’
|t ~1

AV — [1707...70]T€R(2n+1)x1’
Ar = [0,...,0,1]" € RErH+DX1,

The matrices expressing the consecutive relations of capacitances, re-
sistances (and conductances, resp.) and inductances are given by

Crr G = diag (lfm @In) -k
n R n

T n

C =

The differential-algebraic system (LI1.1)) describing the discretized
transmission line is then given by [F, A, B, C| for the matrices in (6.3.1)).

The circuit in Figure does not contain any ZL-loops. Further,
the only VCL-cutset of the circuit is formed by the voltage source and
the inductance of the left branch. We can therefore conclude from The-
orem that [E, A, B, C] has asymptotically stable zero dynamics.
Then, by Proposition[6.6.4] funnel control is feasible for [F, A, B, C] on
B>*(Rx; R?).

For the simulation we chose the parameters

n=50, CTZRT:gT:['T:L

and the (consistent) initial value for the closed-loop system [F, A, B, C,
(6.6.1) by

2 = (-1,-1.04,2,1.96,...,2,1.96, 2,...,2 ,-2) € R (6.7.1)
N ~~ J N /

(n — 1)-times (n 4 1)-times
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Figure 6.3: Simulation of the funnel controller (6.6.1) with funnel boundary

specified in (6.7.2)) and reference signal y,et = (sin, cos)’ applied
to system [E, A, B, C] with initial data (6.7.1]).

As reference signal we take y,of = (sin,cos)’ € B¥(Rsq;R?). The
funnel F, is determined by the function

0 :Rsg — Rsg, t+>0.5te "+ 2 arctant. (6.7.2)

Note that this prescribes an exponentially (exponent 1) decaying funnel
in the transient phase [0,7], where T" &~ 3, and a tracking accuracy
quantified by A = 1/7 thereafter, see Figure [6.3d.

Note further that the asymptotic stability of the zero dynamics can
also be verified by a numerical test which shows that all invariant zeros
of [F, A, B, C] have real part —1.

The simulation has been performed in MATLAB (solver: odelbs,
relative tolerance: 107, absolute tolerance: 1071%). In Figure the
simulation, over the time interval [0, 10], of the funnel controller (6.6.1])
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with funnel boundary specified in (6.7.2) and reference signal y,s =
(sin,cos) ", applied to system [E, A, B, C] with initial data (E.7.1) is
depicted. Figurel6.3h shows the output components y; and y, tracking
the reference signal 1, within the funnel shown in Figure [6.3d. Note
that an action of the input components u; and uy in Figurel6.3c and the
gain function k in Figure is required only if the error ||e(t)]] is close
to the funnel boundary ¢(t)~!. It can be seen that initially the error
is very close to the funnel boundary and hence the gain rises sharply.
Then, at approximately ¢ = 1, the distance between error and funnel
boundary gets larger and the gain drops accordingly. In particular we
see that the gain function k£ is non-monotone.

6.8 Notes and References

(i) The modified nodal analysis procedure has been developed by Ho

et al. [I16] at IBM, see also [93,204,206-208],242]. As described
in Sections and 6.3, MNA is based on a graph theoretical
consideration of the electrical circuit; the circuit topology can be
directly read off from the equations arising from 631 It is a
very general modeling method which can handle all basic circuit
elements and, moreover and not discussed in Sections - 6.7,
other elements such as the operational amplifier, two-port ele-
ments including the gyrator, and the ideal transformer. At the
same time, the MNA model takes a very compact form (cf. [6.3.7)
and is hence widely used and an appropriate tool for the compu-
tational solution of circuit equations. In particular, the modeling
can be done automatically and MNA is hence used in several cir-
cuit simulation programs, such as SPICE®.
For a historical overview of the development of MNA and ac-
companying simulation software see [196]. A very good survey of
“DAEs in circuit modelling” including MNA can also be found
in [208].

(ii) In the MNA model (6.3.1)-(6.3.3) of a given electrical circuit we
chose the input vector to consist of the currents of current sources
and voltages of voltage sources, which is a canonical choice. How-
ever, choosing the output vector to consist of the voltages of cur-
rent sources and currents of voltage sources is restrictive, since
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(iii)

one may want to measure the current through any element of the
circuit or the voltage between any two points of the circuit. This

can be achieved within the framework of the model (6.3.1)) (6.3.3)
by adding ‘virtual’ sources to the circuit in the following Wa:

1) If the current through an element X needs to be measured,
then establish a series connection of X with a voltage sources
(which is added to the circuit) of voltage v = 0. The current ¢
through the voltage source is the same as the current through
X and can hence be measured at the source. Since v = 0,
the addition of the source does not influence the remaining
circuit.

2) If the voltage between two points of the circuit needs to be
measured, say two nodes with potentials 7, and 72, then estab-
lish a parallel connection of the circuit between these points
and a current source (which is added to the circuit connecting
the two nodes) of current ¢« = 0. It follows that the voltage
v across the voltage source satisfies v = 11 — 1, i.e., it is the
same as the voltage between the two points of the circuit and
can hence be measured at the source. Since ¢ = 0, the addition
of the source does not influence the remaining circuit.

With this procedure it can be achieved that any current or volt-
age in the circuit can be assigned as output, while the circuit
can still be described by a model of the form (6.31)-(€3.3),
where some input constraints (currents and voltages of the added
sources must be zero) have to be added. This can be realized by
adding respective rows to B and zero rows to the pencil sE — A.
Of course, the analysis presented in the previous sections cannot
simply be carried over, but a thorough investigation with respect
to the additional input constraints must be performed; this is an
open problem.

It is interesting to note that the MNA procedure can also han-
dle so called memristive devices. One such device, the memris-
tor (memory-resistor), has been postulated by CHUA [72] as the
fourth basic circuit element besides resistors, capacitors and in-
ductors, on the basis of symmetry considerations. The memristor

'Many thanks to Thomas Hotz (Ilmenau University of Technology) for pointing this out to me.
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provides a functional relation between electric charge and mag-
netic flux. The actual discovery of the memristor by STRUKOV et
al. [225] from HP labs in 2008 (see also [249]) had a great impact
in the electrical engineering community and a lot of potential ap-
plications have been reported since, see [208] and the references
therein. Recent research [94,255] reveals that the MNA method
can be extended to treat memristors by introducing the magnetic
flux as a new state variable. As a consequence, SPICE-like circuit
simulators can be used for electrical circuits with memristors.
An interesting topic for further research is the investigation of
high-gain and funnel control for nonlinear electrical circuits con-
taining memristors.



References 301

References

1]

2]

[10]

[11]

Abawms, R. A. Sobolev Spaces. No. 65 in Pure and Applied Mathematics.
Academic Press, New York, London, 1975.

ANDERSON, B. D. O., AND VONGPANITLERD, S. Network Analysis and
Synthesis — A Modern Systems Theory Approach. Prentice-Hall, Englewood
Cliffs, NJ, 1973.

APLEVICH, J. D. Minimal representations of implicit linear systems. Auto-
matica 21, 3 (1985), 259-269.

APLEVICH, J. D. Implicit Linear Systems. No. 152 in Lecture Notes in Control
and Information Sciences. Springer-Verlag, Berlin, 1991.

ARENS, R. Operational calculus of linear relations. Pacific J. Math. 9 (1961),
9-23.

ARMENTANO, V. A. Eigenvalue placement for generalized linear systems. Syst.
Control Lett. 4 (1984), 199-202.

ARMENTANO, V. A. The pencil (sE — A) and controllability-observability for
generalized linear systems: a geometric approach. SIAM J. Control Optim. 24

(1986), 616-638.

AscHER, U. M., anD PETzOLD, L. R. Computer methods for ordinary

differential equations and differential-algebraic equations. STAM Publications,
Philadelphia, 1998.

AUBIN, J.-P., AND CELLINA, A. Differential Inclusions: Set-Valued Maps and
Viability Theory. No. 264 in Grundlehren der mathematischen Wissenschaften.
Springer-Verlag, Berlin-Heidelberg-New York-Tokyo, 1984.

AUBIN, J.-P., AND FRANKOWSKA, H. Set Valued Analysis. Birkhauser,
Boston, 1990.

BANAszuk, A., Kocigcki, M., AND LEwis, F. L. Kalman Decomposition
for Implicit Linear Systems. IEEE Trans. Autom. Control 37, 10 (1992), 1509—
1514.



302

References

[12]

[15]

[16]

[17]

[18]
[19]

[20]

[22]

[23]

[24]

[25]

[26]

BANAszUK, A., KOCIECKI, M., AND PRrRzYLUSKI, K. M. On Hautus-type

conditions for controllability of implicit linear discrete-time systems. Clircuits
Systems Signal Process. 8, 3 (1989), 289-298.

BANAszUuK, A., KocCiEcKi, M., AND PRrzvytUski, K. M. Implicit linear
discrete-time systems. Math. Control Signals Syst. 3, 3 (1990), 271-297.

BANAszUK, A., Kociecki, M., AND PrzytUski, K. M. Kalman-type de-

compostion for implicit linear discrete-time systems, and its applications. Int.
J. Control 52,5 (1990), 1263-1271.

BANASzZUK, A., AND PrzYLUski, K. M. On perturbations of controllable
implicit linear systems. IMA J. Math. Control & Information 16 (1999), 91—
102.

BASILE, G., AND MARRO, G. Controlled and Conditioned Invariants in Lin-
ear System Theory. Prentice-Hall, Englewood Cliffs, NJ, 1992.

BEELEN, T. G. J., AND VAN DOOREN, P. M. An improved algorithm for
the computation of Kronecker’s canonical form of a singular pencil. Lin. Alg.

Appl. 105 (1988), 9-65.
BELEVITCH, V. Classical Network Theory. Holden-Day, San Francisco, 1968.

BELUR, M. N., AND TRENTELMAN, H. L. Stabilization, pole placement and
regular implementability. IEEE Trans. Autom. Control 47, 5 (2002), 735-744.

BENDER, D., AND LAUB, A. The linear quadratic optimal regulator problem
for descriptor systems. IEEE Trans. Autom. Control 32 (1987), 672-688.

BENDER, D. J., AND LAUB, A. J. Controllability and observability at infinity
of multivariable linear second-order models. IEEE Trans. Autom. Control AC-
30 (1985), 1234-1237.

BENDER, D. J., AND LAUB, A. J. The linear-quadratic optimal regulator for
descriptor systems. In Proc. 24th IEEE Conf. Decis. Control, Ft. Lauderdale,
FL (1985), pp. 957-962.

BENDER, D. J., AND LAUB, A. J. The linear-quadratic optimal regulator for
descriptor systems: Discrete-time case. Automatica 23 (1987), 71-85.

BENNER, P. Advances in balancing-related model reduction for circuit simu-
lation. In Scientific Computing in Electrical Engineering, SCEE 2008, J. Ross
and L. Costa, Eds., vol. 14. Springer-Verlag, 2009.

BENNER, P., AND BYERS, R. An arithmetic for matrix pencils: theory and
new algorithms. Numer. Math. 103 (2006), 539-573.

BERGER, T. Bohl exponent for time-varying linear differential-algebraic equa-
tions. Int. J. Control 85, 10 (2012), 1433-1451.



References 303

[27]

[28]

[29]

[30]

[31]

[32]

[33]

[34]

[39]

BERGER, T. Funnel control for linear DAEs. PAMM (Proc. Appl. Math.
Mech.) 13 (2013). Submitted for publication.

BERGER, T. Zero dynamics and funnel control of general linear differential-
algebraic systems. Submitted to Math. Control Signals Syst., preprint available
from the website of the author, 2013.

BERGER, T. Zero dynamics and stabilization for linear DAEs. Submitted to
Differential-Algebraic Equations Forum, preprint available from the website of
the author, 2013.

BERGER, T., HALIKIAS, G., AND KARCANIAS, N. Effects of dynamic and

non-dynamic element changes in RC and RL networks. Int. J. Circ. Theor.
Appl. (2013). Early View, doi: 10.1002/cta.1923.

BERGER, T., AND ILCHMANN, A. Zero dynamics of time-varying linear sys-
tems. Preprint 10-05 available online, Institute for Mathematics, Ilmenau Uni-
versity of Technology, 2010.

BERGER, T., AND ILCHMANN, A. On stability of time-varying linear
differential-algebraic equations. Int. J. Control 86, 6 (2013), 1060-1076.

BERGER, T., AND ILCHMANN, A. On the standard canonical form of time-
varying linear DAEs. Quart. Appl. Math. 71, 1 (2013), 69-87.

BERGER, T., ILCHMANN, A., AND REIS, T. Normal forms, high-gain, and
funnel control for linear differential-algebraic systems. In Control and Opti-
mazation with Differential-Algebraic Constraints, L. T. Biegler, S. L. Campbell,
and V. Mehrmann, Eds., vol. 23 of Advances in Design and Control. SIAM,
Philadelphia, 2012, pp. 127-164.

BERGER, T., ILCHMANN, A., AND REIS, T. Zero dynamics and funnel control
of linear differential-algebraic systems. Math. Control Signals Syst. 24, 3 (2012),
219-263.

BERGER, T., ILCHMANN, A., AND TRENN, S. The quasi-Weierstraf§ form for
regular matrix pencils. Lin. Alg. Appl. 436, 10 (2012), 4052-4069.

BERGER, T., ILCHMANN, A., AND WIRTH, F. Zero dynamics and stabiliza-
tion for analytic linear systems. Submitted to Acta Applicandae Mathematicae,
preprint available from the website of the authors, 2013.

BERGER, T., AND REIS, T. Controllability of linear differential-algebraic sys-
tems - a survey. In Surveys in Differential-Algebraic Equations I, A. Ilchmann
and T. Reis, Eds., Differential-Algebraic Equations Forum. Springer-Verlag,
Berlin-Heidelberg, 2013, pp. 1-61.

BERGER, T., AND REIs, T. Zero dynamics and funnel control for linear
electrical circuits. Submitted to SIAM J. Control Optim., preprint available
from the website of the authors, 2013.



304

References

[40]

[41]

[42]

[43]

[44]

[45]

[51]

[52]

[53]

BERGER, T., AND TRENN, S. The quasi-Kronecker form for matrix pencils.
SIAM J. Matriz Anal. & Appl. 33, 2 (2012), 336-368.

BERGER, T., AND TRENN, S. Addition to “The quasi-Kronecker form for
matrix pencils”. SIAM J. Matriz Anal. € Appl. 34, 1 (2013), 94-101.

BERNHARD, P. On singular implicit linear dynamical systems. SIAM J. Con-
trol Optim. 20, 5 (1982), 612-633.

BIRKHOFF, G., AND MACLANE, S. A Survey of Modern Algebra, 4th ed.
Macmillan Publishing Co., New York, 1977.

BonNiLrA E., M., AND MALABRE, M. On the control of linear systems having
internal variations. Automatica 39 (2003), 1989-1996.

BonNiLrLA E., M., MALABRE, M., AND LOISEAU, J.-J. Implicit systems
reachability: A geometric point of view. In Joint 48th IEEE Conference on
Decision and Control and 28th Chinese Control Conference (Shanghai, P.R.
China, 2009), pp. 4270-4275.

BrRENAN, K. E., CAMPBELL, S. L., AND PETZOLD, L. R. Numerical Solution
of Initial-Value Problems in Differential-Algebraic Equations. North-Holland,
Amsterdam, 1989.

BrocKETT, R. W. Poles, zeros, and feedback: State space interpretation.
IEEE Trans. Autom. Control 10, 2 (1965), 129-135.

BRUNOVSKY, P. A classification of linear controllable systems. Kybernetika 3
(1970), 137-187.

BUNSE-GERSTNER, A., BYERS, R., MEHRMANN, V., AND NicHOLS, N. K.
Feedback design for regularizing descriptor systems. Lin. Alg. Appl. 299 (1999),
119-151.

BUNSE-GERSTNER, A., MEHRMANN, V., AND NICHOLS, N. K. On derivative
and proportional feedback design for descriptor systems. In Proceedings of the

International Symposium on the Mathematical Theory of Networks and Systems
(Amsterdam, Netherlands, 1989), M. A. Kaashoek et al., Eds.

BUNSE-GERSTNER, A., MEHRMANN, V., AND NicHOLS, N. K. Regular-
ization of descriptor systems by derivative and proportional state feedback.
Report, University of Reading, Dept. of Math., Numerical Analysis Group,
Reading, UK, March 1991.

BYERS, R., GEERTS, A. H. W. T., AND MEHRMANN, V. Descriptor systems
without controllability at infinity. SIAM J. Control Optim. 35 (1997), 462-479.

BYERS, R., KUNKEL, P., AND MEHRMANN, V. Regularization of linear de-
scriptor systems with variable coefficients. SIAM J. Control Optim. 35 (1997),
117-133.



References 305

[54]

[55]

[56]

[57]

[58]

[62]

[63]

[64]

[66]

[67]

BYRrNES, C. I., AND ISIDORI, A. A frequency domain philosophy for nonlinear
systems, with application to stabilization and to adaptive control. In Proc.
23rd IEEE Conf. Decis. Control (1984), vol. 1, pp. 1569-1573.

ByYrNES, C. I., AND ISIDORI, A. New results and examples in nonlinear
feedback stabilization. Syst. Control Lett. 12, 5 (1989), 437-442.

BYRrNES, C. I., AND ISIDORI, A. Output regulation of nonlinear systems.
IEEE Trans. Autom. Control 35, 2 (1990), 131-140.

ByrNES, C. 1., AND ISIDORI, A. Asymptotic stabilization of minimum phase
nonlinear systems. IEEE Trans. Autom. Control 36, 10 (1991), 1122-1137.

ByYRrNES, C. I., AND ISIDORI, A. Limit sets, zero dynamics, and internal
models in the problem of nonlinear output regulation. IEEFE Trans. Autom.

Control 48, 10 (2003), 1712-1723.

Byrnes, C. 1., Lauko, I. G., GiLLiaM, D. S., AND SHUBOV, V. 1. Zero

dynamics for relative degree one SISO distributed parameter systems. In Proc.
37th IEEE Conf. Decis. Control (1998), pp. 2390-2391.

ByrNES, C. I., AND WILLEMS, J. C. Adaptive stabilization of multivariable
linear systems. In Proc. 23rd IEEE Conf. Decis. Control (1984), pp. 1574-1577.

CALAHAN, D. A. Computer-Aided Network Design, rev. ed. McGraw-Hill,
New York, 1972.

CAMPBELL, S. L. Singular Systems of Differential Equations I. Pitman, New
York, 1980.

CAMPBELL, S. L. Singular Systems of Differential Equations II. Pitman, New
York, 1982.

CAMPBELL, S. L. One canonical form for higher-index linear time-varying
singular systems. Clircuits Systems Signal Process. 2, 3 (1983), 311-326.

CAaMPBELL, S. L., KUNKEL, P., AND MEHRMANN, V. Regularization
of linear and nonlinear descriptor systems. In Control and Optimization
with Differential-Algebraic Constraints, L. T. Biegler, S. L. Campbell, and
V. Mehrmann, Eds., vol. 23 of Advances in Design and Control. STAM,
Philadelphia, 2012, pp. 17-36.

CAMPBELL, S. L., MEYER, Jr., C. D., AND ROSE, N. J. Applications

of the Drazin inverse to linear systems of differential equations with singular
constant coefficients. SIAM J. Appl. Math. 31, 3 (1976), 411-425.

CAMPBELL, S. L., Nicuors, N. K., AND TERRELL, W. J. Duality, observ-

ability, and controllability for linear time-varying descriptor systems. Circuits
Systems Signal Process. 10, 4 (1991), 455-470.



306

References

[68]

[71]

[72]

[73]

[79]

[30]

[81]

[82]

CAMPBELL, S. L., AND PETZOLD, L. R. Canonical forms and solvable sin-
gular systems of differential equations. SIAM J. Alg. & Disc. Meth. 4 (1983),
517-521.

CHEN, D., AND PADEN, B. Stable inversion of nonlinear non-minimum phase
systems. Int. J. Control 64, 1 (1996), 81-97.

CHRISTODOULOU, M. A., AND PARASKEVOPOULOS, P. N. Solvability, con-

trollability, and observability of singular systems. J. Optim. Th. € Appl. 45
(1985), 53-72.

CHu, K.-w. E. The solution of the matrix equations AXB — CXD = E and
(YA—-DZ YC —BZ)=(E,F). Lin. Alg. Appl. 93 (1987), 93-105.

Cuua, L. O. Memristor - the missing circuit element. IEEE Trans. Circ.
Theory CT-18,5 (1971), 507-519.

CoBB, J. D. Descriptor Variable and Generalized Singularly Perturbed Sys-
tems: A Geometric Approach. Univ. of Illinois, Dept. of Electrical Engineering,
Urbana-Champaign, 1980.

CoBB, J. D. Feedback and pole placement in descriptor variable systems. Int.
J. Control 33, 6 (1981), 1135-1146.

CoBB, J. D. On the solution of linear differential equations with singular
coefficients. J. Diff. Eqns. 46 (1982), 310-323.

CoBB, J. D. Descriptor variable systems and optimal state regulation. IEEFE
Trans. Autom. Control AC-28 (1983), 601-611.

CoBB, J. D. Controllability, observability and duality in singular systems.
IEEFE Trans. Autom. Control AC-29 (1984), 1076-1082.

CROUCH, P. E., AND VAN DER SCHAFT, A. J. Variational and Hamiltonian
Control Systems. No. 101 in Lecture Notes in Control and Information Sciences.
Springer-Verlag, Berlin, 1986.

CUTHRELL, J. E.; AND BIEGLER, L. T. On the optimization of differential-
algebraic process systems. AIChE Journal 33, 8 (1987), 1257-1270.

Dar1, L. Singular Control Systems. No. 118 in Lecture Notes in Control and
Information Sciences. Springer-Verlag, Berlin, 1989.

DEMMEL, J. W., AND KAGSTROM, B. The generalized Schur decomposition
of an arbitrary pencil A — AB: Robust software with error bounds and appli-
cations. Part I: Theory and Algorithms. ACM Trans. Math. Soft 19 (1993),
160-174.

DEMMEL, J. W., AND KAGSTROM, B. The generalized Schur decomposition
of an arbitrary pencil A — A\B: Robust software with error bounds and applica-
tions. Part II: Software and Applications. ACM Trans. Math. Soft 19 (1993),
175-201.



References 307

[83]

[84]

[85]

[92]

[93]

[94]

DESOER, C. A., AND KuH, E. S. Basic Circuit Theory. McGraw-Hill, New
York, 1969.

DieHL, M., Bock, H. G., SCHLODER, J. P., FINDEISEN, R., NaGy, Z.,
AND ALLGOWER, F. Real-time optimization and nonlinear model predictive
control of processes governed by differential-algebraic equations. Journal of
Process Control 12 (2002), 577-585.

DieEHL, M., UsLu, 1., FINDEISEN, R., SCHWARZKOPF, S., ALLGOWER, F.,
Bock, H. G., BURNER, T., GILLES, E. D., KIENLE, A., SCHLODER, J. P.,
AND STEIN, E. Real-time optimization for large scale processes: Nonlinear
model predictive control of a high purity distillation column. In Online Opti-
mization of Large Scale Systems: State of the Art, M. Grotschel, S. O. Krumke,
and J. Rambau, Eds. Springer-Verlag, 2001, pp. 363-384.

DiesteEL, R. Graph theory, vol. 173 of Graduate Texts in Mathematics.
Springer-Verlag, Berlin, 2005.

DIEUDONNE, J. Sur la réduction canonique des couples des matrices. Bull. de
la Societé Mathématique de France 74 (1946), 130-146.

DorATO, P. On the inverse of linear dynamical systems. IEEE Trans. Systems
Science and Cybernetics 5, 1 (1969), 43-48.

DziuvrrLA, B., AND NEwWcOMB, R. W. Nonregular semistate systems: exam-
ples and input-output pairing. IEEE Press, New York, 1987.

E1CH-SOELLNER, E., AND FUHRER, C. Numerical Methods in Multibody
Dynamics. Teubner, Stuttgart, 1998.

Er-Tonami, M., Lovass-Nacy, V., aAND PowEgrs, D. L. On minimal-
order inverses of discrete-time descriptor systems. Int. J. Control 41,4 (1985),
991-1004.

Eriopourou, H., AND KARCANIAS, N. Properties of reachability and almost
reachability subspaces of implicit systems: The extension problem. Kybernetika

31, 6 (1995), 530-540.

ESTEVEZ SCHWARZ, D., AND TISCHENDORF, C. Structural analysis for elec-

tric circuits and consequences for MNA. Int. J. Circuit Theory Appl. 28, 2
(2000), 131-162.

Fer, W., Yu, H., ZuanGg, W., AND YEO, K. S. Design Exploration of
Hybrid CMOS and Memristor Circuit by New Modified Nodal Analysis. /[EEE
Transactions on Very Large Scale Integration (VLSI) Systems 20, 6 (2012),
1012-1025.

Fi1SCHER, G. Lineare Algebra, 15. ed. Vieweg, Wiesbaden, 2005.

FLETCHER, L. R., KAUTSKY, J., AND NicuorLs, N. K. FEigenstructure
assignment in descriptor systems. IEEE Trans. Autom. Control AC-31 (1986),
1138-1141.



308

References

[97]

(98]

[99]

[100]

[101]

[102]

[103]

[104]

[105]

[106]

107]

[108]

[109]

[110]

Francis, B. A., AND WoNHAM, W. M. The role of transmission zeros in
linear multivariable regulators. Int. J. Control 22, 5 (1975), 657-681.

FrRANKOWSKA, H. On controllability and observability of implicit systems.
Syst. Control Lett. 14 (1990), 219-225.

FUHRER, C., AND LEIMKUHLER, B. J. Numerical solution of differential-
algebraic equations for constrained mechanical motion. Numer. Math. 59

(1991), 55-69.

GANTMACHER, F. R. The Theory of Matrices (Vol. I € II). Chelsea, New
York, 1959.

GEERTS, A. H. W. T. Solvability conditions, consistency and weak consis-

tency for linear differential-algebraic equations and time-invariant linear sys-
tems: The general case. Lin. Alg. Appl. 181 (1993), 111-130.

GEERTS, A. H. W. T., AND MEHRMANN, V. Linear differential equations
with constant coefficients: A distributional approach. Tech. Rep. SFB 343
90-073, Bielefeld University, Germany, Germany, 1990.

GLUSING-LUERSSEN, H. Feedback canonical form for singular systems. Int.
J. Control 52, 2 (1990), 347-376.

GLUSING-LUERSSEN, H., AND HINRICHSEN, D. A Jordan control canonical
form for singular systems. Int. J. Control 48, 5 (1988), 1769-1785.

GoLuB, G. H., AND vAN LoaN, C. F. Matriz Computations, 3rd ed. No. 3 in
Johns Hopkins series in the mathematical sciences. Johns Hopkins University
Press, Baltimore, MD, 1996.

GRESHO, P. M. Incompressible fluid dynamics: Some fundamental formula-
tion issues. Annu. Rev. Fluid Mech. 23 (1991), 413-453.

GRIEPENTROG, E., AND MARZ, R. Differential-algebraic equations and their

numerical treatment. No. 88 in Teubner-Texte zur Mathematik. Teubner,
Leipzig, 1986.

Hackr, C. M., EnpiscH, C., AND SCHRODER, D. Error reference control of
nonlinear two-mass flexible servo systems. In Proceedings of the 16th Mediter-
ranean Conference on Control and Automation, MED 2008 - Ajaccio, France,

June 25-27 (2008), pp. 1047-1053.

HackL, C. M., EnpiscH, C., AND SCHRODER, D. Funnel-Control in
robotics: An introduction. In Proceedings of the 16th Mediterranean Con-
ference on Control and Automation, MED 2008 - Ajaccio, France, June 25-27
(2008), pp. 913-919.

Hackr, C. M., HOFMANN, A. G., AND KENNEL, R. M. Funnel control
in mechatronics: An overview. In Proc. 50th IEEE Conf. Decis. Control and
European Control Conference ECC 2011, Orlando, USA (2011), pp. 8000-8007.



References 309

[111]

[112]

[113]

[114]

[115]

[116]

[117)

[118]

[119]

[120]

[121]

[122]

[123]

[124]

[125]

Haug, E. J. Computer-Aided Kinematics and Dynamics of Mechanical Sys-
tems. Allyn and Bacon, Boston, 1989.

Hautus, M. L. J. Controllability and observability condition for linear au-
tonomous systems. Ned. Akademie. Wetenschappen, Proc. Ser. A 72 (1969),
443-448.

HELMKE, U., AND SHAYMAN, M. A. A canonical form for controllable sin-
gular systems. Syst. Control Lett. 12, 2 (1989), 111-122.

HERNANDEZ, V., AND GASSO, M. Explicit solution of the matrix equation
AXB—-CXD = E. Lin. Alg. Appl. 121 (1989), 333-344.

HINRICHSEN, D., AND PRITCHARD, A. J. Mathematical Systems Theory I.
Modelling, State Space Analysis, Stability and Robustness, vol. 48 of Texts in
Applied Mathematics. Springer-Verlag, Berlin, 2005.

Ho, C.-W., RueHL1, A. E., AND BRENNAN, P. A. The modified nodal
approach to network analysis. IEEE Trans. Circuits Syst. CAS-22, 6 (1975),
504-509.

Hou, M. Controllability and elimination of impulsive modes in descriptor
systems. IEEE Trans. Autom. Control 49, 10 (2004), 1723-1727.

Hou, M., AND MULLER, P. C. Observer design for descriptor systems. [EEFE
Trans. Autom. Control 44, 1 (1999), 164-168.

ILcHMANN, A. Non-Identifier-Based High-Gain Adaptive Control, vol. 189 of
Lecture Notes in Control and Information Sciences. Springer-Verlag, London,
1993.

ILcHMANN, A., AND MEHRMANN, V. A behavioural approach to time-varying
linear systems, Part 1: General theory. SIAM J. Control Optim. 44, 5 (2005),
1725-1747.

ILCHMANN, A., AND MEHRMANN, V. A behavioural approach to time-varying

linear systems, Part 2: Descriptor systems. SIAM J. Control Optim. 44, 5
(2005), 1748-1765.

ILCHMANN, A., AND MUELLER, M. Time-varying linear systems: Relative
degree and normal form. IEEE Trans. Autom. Control 52, 5 (2007), 840-851.

ILcHMANN, A., AND RyaN, E. P. High-gain control without identification: a
survey. GAMM Mitt. 31, 1 (2008), 115-125.

ILCHMANN, A., AND RYAN, E. P. Performance funnels and tracking control.
Int. J. Control 82, 10 (2009), 1828-1840.

ILcaMAaNnN, A.) Ryan, E. P., AND SANGWIN, C. J. Tracking with prescribed

transient behaviour. ESAIM: Control, Optimisation and Calculus of Variations
7 (2002), 471-493.



310

References

[126]

[127]

[128]

[129]

[130]

[131]

[132]

[133]

[134]

[135]

[136]

[137]

[138]

[139]

[140]

ILcaMaNnN, A., RyaN, E. P., AND TOWNSEND, P. Tracking control with

prescribed transient behaviour for systems of known relative degree. Syst.
Control Lett. 55, 5 (2006), 396-406.

ILcaMANN, A., RyaN, E. P., AND TOWNSEND, P. Tracking with prescribed
transient behavior for nonlinear systems of known relative degree. SIAM J.

Control Optim. 46, 1 (2007), 210-230.

ILCHMANN, A., AND SCHUSTER, H. PI-funnel control for two mass systems.
IEEE Trans. Autom. Control 54, 4 (2009), 918-923.

ILCHMANN, A., AND TRENN, S. Input constrained funnel control with appli-
cations to chemical reactor models. Syst. Control Lett. 53, 5 (2004), 361-375.

IsHIHARA, J. Y., AND TERRA, M. H. Impulse controllability and observ-

ability of rectangular descriptor systems. IEEE Trans. Autom. Control 46, 6
(2001), 991-994.

IsiDORI, A. Nonlinear Control Systems, 3rd ed. Communications and Control
Engineering Series. Springer-Verlag, Berlin, 1995.

Isipori, A. Nonlinear Control Systems II. Communications and Control
Engineering Series. Springer-Verlag, London, 1999.

JAFFE, S., AND KARCANIAS, N. Matrix pencil characterization of almost

(A, B)-invariant subspaces: A classification of geometric concepts. Int. J. Con-
trol 33, 1 (1981), 51-93.

Jurius, A. A., AND VAN DER SCHAFT, A. J. Compatibility of behavior
interconnections. In Proc. 7th European Control Conf. 2003, Cambridge, UK

(2003).

KAGSTROM, B., AND VAN DOOREN, P. M. A generalized state-space ap-

proach for the additive decomposition of a transfer matrix. J. Numer. Linear
Algebra Appl. 1, 2 (1992), 165-181.

KaAtLaTH, T. Linear Systems. Prentice-Hall, Englewood Cliffs, NJ, 1980.

KALMAN, R. E. On the general theory of control systems. In Proceedings of
the First International Congress on Automatic Control, Moscow 1960 (London,
1961), Butterworth’s, pp. 481-493.

KarMmAaN, R. E. Canonical structure of linear dynamical systems. Proc. Nat.
Acad. Sci. (USA) 48, 4 (April 1962), 596-600.

KALMAN, R. E. Mathematical description of linear dynamical systems. SIAM
J. Control Optim. 1 (1963), 152-192.

KArcaNiAs, N. Regular state-space realizations of singular system control
problems. In Proc. 26th IEEE Conf. Decis. Control (Los Angeles, CA, 1987),
pp. 1144-1146.



References 311

[141]

[142]

[143]

[144]

[145]

[146]

[147]

[148]

[149]

[150]

[151]

[152]

[153]

[154]

KaArcaNias, N., AND HAYTON, G. E. Generalised autonomous dynamical
systems, algebraic duality and geometric theory. In Proc. §th IFAC World
Congress (Kyoto, 1981), pt. 111 (1981), pp. 13-18.

KArCANIAS, N., AND KALOGEROPOULOS, G. A matrix pencil approach to

the study of singular systems: algebraic and geometric aspects. In Proc. Int.
Symp. on Singular Systems (Atlanta, GA, 1987), pp. 29-33.

KArcaNias, N., AND KALOGEROPOULOS, G. Geometric theory and feedback
invariants of generalized linear systems: a matrix pencil approach. Circuits

Systems Signal Process. 8, 3 (1989), 375-397.

KArcANiAs, N., AND KOUVARITAKIS, B. The output zeroing problem and
its relationship to the invariant zero structure: a matrix pencil approach. Int.

J. Control 30, 3 (1979), 395-415.

KnoBrocH, H. W., AND KWAKERNAAK, H. Lineare Kontrolltheorie.
Springer-Verlag, Berlin, 1985.

KoumBouLis, F. N., AND MERTZIOS, B. G. On Kalman’s controllability and

observability criteria for singular systems. Circuits Systems Signal Process. 18,
3 (1999), 269-290.

KouvARrIiTAKIS, B., AND MACFARLANE, A. G. J. Geometric approach to

analysis and synthesis of system zeros Part 1. Square systems. Int. J. Control
23, 2 (1976), 149-166.

KouvariTakis, B., AND MACFARLANE, A. G. J. Geometric approach to

analysis and synthesis of system zeros Part 2. Non-square systems. Int. J.
Control 23, 2 (1976), 167-181.

KRONECKER, L. Algebraische Reduction der Schaaren bilinearer Formen.

Sitzungsberichte der Koniglich Preuflischen Akademie der Wissenschaften zu
Berlin (1890), 1225-1237.

KUCERA, V., AND ZAGALAK, P. Fundamental theorem of state feedback for
singular systems. Automatica 24, 5 (1988), 653—658.

KuwPeER, M. First-Order Representations of Linear Systems. Birkhauser,
Boston, 1994.

KUNKEL, P., AND MEHRMANN, V. Differential-Algebraic Equations. Analysis
and Numerical Solution. EMS Publishing House, Ziirich, Switzerland, 2006.

KuNKEL, P., MEHRMANN, V., AND RATH, W. Analysis and numerical

solution of control problems in descriptor form. Math. Control Signals Syst. 14
(2001), 29-61.

LAMOUR, R., MARZ, R., AND TISCHENDORF, C. Differential Algebraic Equa-
tions: A Projector Based Analysis, vol. 1 of Differential-Algebraic Equations
Forum. Springer-Verlag, Heidelberg-Berlin, 2013.



312

References

[155]

[156]

[157]

[158]

[159]

[160]

[161]

[162]

[163]

[164]

[165]

[166]

[167]

[168]

[169]

LANG, S. Linear Algebra, 2nd ed. Addison-Wesley, Reading, Massachusetts,
1970. fourth printing 1973.

Lau, K., MIiDDLETON, R. H., AND BRASLAVSKY, J. H. Undershoot and
settling time tradeoffs for nonminimum phase systems. [EEE Trans. Autom.

Control 48, 8 (1990), 1389-1393.

Lewis, F. L. Inversion of descriptor systems. In Proc. American Control
Conf. 1983 (San Francisco, CA, 1983), pp. 1153-1158.

Lewis, F. L. A survey of linear singular systems. I[EEFE Proc. Circuits, Systems
and Signal Processing 5, 1 (1986), 3-36.

Lewis, F. L. A tutorial on the geometric analysis of linear time-invariant
implicit systems. Automatica 28, 1 (1992), 119-137.

Lewis, F. L., CHRISTODOULOU, M. A., AND MERTZIOS, B. G. System
inversion using orthogonal functions. Circuits Systems Signal Process. 6, 3

(1987), 347-362.

LEwis, F. L., AND OzgaLDIRAN, K. Reachability and controllability for

descriptor systems. In Proc. 27, Midwest Symp. on Circ Syst. (Morgantown,
WV, 1984).

LEwIs, F. L., AND OzGALDIRAN, K. On the eigenstructure assignment of
singular systems. IEEE Press, New York, 1985.

Lewis, F. L., AND OZQALDIRAN, K. Geometric structure and feedback in
singular systems. IEEE Trans. Autom. Control AC-34, 4 (1989), 450-455.

LIBERZON, D., MORSE, A. S., AND SONTAG, E. D. Output-input stability

and minimum-phase nonlinear systems. [EFEE Trans. Autom. Control 47, 3
(2002), 422-436.

Ling, V. H., AND MEHRMANN, V. Lyapunov, Bohl and Sacker-Sell spectral

intervals for differential-algebraic equations. J. of Dynamics and Differential
FEquations 21 (2009), 153-194.

LoIiseAU, J.-J. Some geometric considerations about the Kronecker normal
form. Int. J. Control 42, 6 (1985), 1411-1431.

Loiseau, J.-J., OZQALDIRAN, K., MALABRE, M., AND KARCANIAS, N.
Feedback canonical forms of singular systems. Kybernetika 27, 4 (1991), 289—
305.

LOTSTEDT, P., AND PETZOLD, L. R. Numerical solution of nonlinear differ-

ential equations with algebraic constraints I: Convergence results for backward
differentiation formulas. Math. Comp. 46, 174 (1986), 491-516.

LUENBERGER, D. G. Dynamic equations in descriptor form. IEEE Trans.
Autom. Control AC-22 (1977), 312-321.



References 313

[170]

[171]

172]

[173]

[174]

[175]

[176]

[177]

[178]

[179)

[180]

[181]

[182]

[183]

[184]

LUENBERGER, D. G. Time-invariant descriptor systems. Automatica 14
(1978), 473-480.

LUENBERGER, D. G. Introduction to Dynamic Systems: Theory, Models and
Applications. John Wiley and Sons Inc., New York, 1979.

LUENBERGER, D. G. Nonlinear descriptor systems. J. Econ. Dyn. Contr. 1
(1979), 219-242.

LUENBERGER, D. G., AND ARBEL, A. Singular dynamic Leontief systems.
Econometrica 45 (1977), 991-995.

MALABRE, M. More geometry about singular systems. IEEE Press, New York,
1987.

MALABRE, M. Generalized linear systems: geometric and structural ap-
proaches. Lin. Alg. Appl. 122,123,124 (1989), 591-621.

MARTINS, N., PELLANDA, P. C., AND ROMMES, J. Computation of transfer

function dominant zeros with applications to oscillation damping control of
large power systems. IEEE Trans. Power Syst. 22, 4 (2007), 1657-1664.

MasuBucHI, I. Stability and stabilization of implicit systems. In Proc.
39th IEEE Conf. Decis. Control, Sydney, Australia (2000), vol. 12, pp. 3636—
3641.

MERTZI10S, B. G., CHRISTODOULOU, M. A., SYRMOS, B. L., AND LEWIS,
F. L. Direct controllability and observability time domain conditions of sin-
gular systems. IEEE Trans. Autom. Control 33, 8 (1988), 788-791.

MIDDLETON, R. H., AND BRASLAVSKY, J. H. On the relationship between
logarithmic sensitivity integrals and limiting optimal control problems. Tech.
Rep. EE0009, Department of Electrical and Computer Engineering, University
of Newecastle, 2000.

MUELLER, M. Normal form for linear systems with respect to its vector relative
degree. Lin. Alg. Appl. 430, 4 (2009), 1292-1312.

MUELLER, M. Output feedback control and robustness in the gap metric. PhD
thesis, Institut fiir Mathematik, Technische Universitat Ilmenau, Univ.-Verl.
[lmenau, Ilmenau, 2009.

MULLER, P. C. Remark on the solution of linear time-invariant descriptor
systems. PAMM (Proc. Appl. Math. Mech.) 5 (2005), 175-176.

NEwcoMB, R. W. The semistate description of nonlinear time-variable cir-
cuits. IEEE Trans. Circuits Syst. CAS-28 (1981), 62-71.

OARA, C., AND VAN DOOREN, P. M. An improved algorithm for the compu-

tation of structural invariants of a system pencil and related geometric aspects.
Syst. Control Lett. 30, 1 (March 1997), 39-48.



314

References

[185]

[186]

[187]

[188]

[189)]

[190]

[191]

[192]

193]

[194]

[195]

196]

197]

198

[199]

200]

OweNs, D. H., AND DEBELJKOVIC, D. L. Consistency and Liapunov stability
of linear descriptor systems: A geometric analysis. IMA J. Math. Control &
Information 2 (1985), 139-151.

OzgALDIRAN, K. Control of descriptor systems. PhD thesis, Georgia Institute
of Technology, 1985.

OzgALDIRAN, K. A geometric characterization of the reachable and control-
lable subspaces of descriptor systems. IEEE Proc. Circuits, Systems and Signal
Processing 5 (1986), 37-48.

OzgALDIRAN, K., AND HALILOGLU, L. Structural properties of singular sys-
tems. Kybernetika 29, 6 (1993), 518-546.

OzgALDIRAN, K., AND LEWIS, F. L. A geometric approach to eigenstructure
assignment for singular systems. IEEE Trans. Autom. Control AC-32, 7 (1987),
629-632.

OZQALDIRAN, K., AND LEwIs, F. L. Generalized reachability subspaces for
singular systems. SIAM J. Control Optim. 27 (1989), 495-510.

OzgALDIRAN, K., AND LEwIs, F. L. On the regularizability of singular
systems. [EEE Trans. Autom. Control 35, 10 (1990), 1156.

PanDoLFI, L. Controllability and stabilization for linear systems of algebraic
and differential equations. J. Optim. Th. & Appl. 30 (1980), 601-620.

PANDOLFI, L. On the regulator problem for linear degenerate control systems.
J. Optim. Th. & Appl. 33 (1981), 241-254.

PANTELIDES, C. C. The consistent initialization of differential-algebraic sys-
tems. SIAM J. Sci. Stat. Comput. 9 (1988), 213-231.

PArk, M.-S.; AND CHWA, D. Orbital stabilization of inverted-pendulum
systems via coupled sliding-mode control. [EEE Trans. Ind. Electron. 56, 9
(2009), 3556-3570.

PEDERSON, D. O. A Historical Review of Circuit Simulation. IEEE Trans.
Circuits Syst. CAS-31, 1 (1984), 103-111.

PETzOLD, L. R. Numerical solution of differential-algebraic equations in me-
chanical systems simulation. Physica D 60 (1992), 269-279.

PorLpErRMAN, J. W., AND WILLEMS, J. C. Introduction to Mathematical
Systems Theory. A Behavioral Approach. Springer-Verlag, New York, 1998.

Porov, V. M. Hyperstability of Control Systems. Springer-Verlag, Berlin-
Heidelberg-New York, 1973. Translation based on a revised text prepared
shortly after the publication of the Romanian ed., 1966.

Przyruski, K. M., AND SOSNOWSKI, A. M. Remarks on the theory of
implicit linear continuous-time systems. Kybernetika 30, 5 (1994), 507-515.



References 315

[201]

202]

203]

[204]

205]

206]

207]

208]

209]

[210]

[211]

212]

[213]

[214]

[215]

[216]

PucH, A. C., AND RATCLIFFE, P. A. On the Zeros and Poles of a Rational
Matrix. Int. J. Control 30 (1979), 213-226.

RABIER, P. J., AND RHEINBOLDT, W. C. Classical and generalized solutions
of time-dependent linear differential-algebraic equations. Lin. Alg. Appl. 245
(1996), 259-293.

RATH, W. Feedback Design and Regularization for Linear Descriptor Systems
with Variable Coefficients. Dissertation, TU Chemnitz, Chemnitz, Germany,
1997.

ReEls, T. Circuit synthesis of passive descriptor systems - a modified nodal
approach. Int. J. Circ. Theor. Appl. 38 (2010), 44-68.

RESPONDEK, W. Right and left invertibility of nonlinear control systems.

In Nonlinear controllability and optimal control, H. J. Sussmann, Ed. Marcel
Dekker, New York, 1990, pp. 133-177.

RiazA, R. Time-domain properties of reactive dual circuits. Int. J. Clirc.

Theor. Appl. 34, 3 (2006), 317-340.

Ri1aza, R. Differential-Algebraic Systems. Analytical Aspects and Circuit Ap-
plications. World Scientific Publishing, Basel, 2008.

Riaza, R. DAEs in Circuit Modelling: A Survey. In Surveys in Differential-
Algebraic Equations I, A. llchmann and T. Reis, Eds., Differential-Algebraic
Equations Forum. Springer-Verlag, Berlin-Heidelberg, 2013, pp. 97-136.

RiazA, R., AND TISCHENDORF, C. Qualitative features of matrix pencils and
DAEs arising in circuit dynamics. Dynamical Systems 22, 2 (2007), 107-131.

ROSENBROCK, H. H. State Space and Multivariable Theory. John Wiley and
Sons Inc., New York, NY, 1970.

ROSENBROCK, H. H. Structural properties of linear dynamical systems. Int.
J. Control 20 (1974), 191-202.

RucH, W. J. Linear System Theory. Information and System Sciences Series.
Prentice-Hall, NJ, 1993.

RucH, W. J. Linear System Theory, 2nd ed. Information and System Sciences
Series. Prentice-Hall, NJ, 1996.

SANDoVICI, A., DE SNoO, H., AND WINKLER, H. The structure of linear
relations in Euclidean spaces. Lin. Alg. Appl. 397 (2005), 141-169.

SASTRY, S. S., AND ISIDORI, A. Adaptive Control of Linearizable Systems.
IEEE Trans. Autom. Control 34, 11 (1989), 1123-1131.

SCHIEHLEN, W. Multibody system dynamics: Roots and perspectives. Multi-
body System Dynamics 1 (1997), 149-188.



316

References

[217]

[218]

[219]

[220]

[221]

[222]

[223]

[224]

[225]

[226]

[227]

[228]

[229]

230]

[231]

SCHUSTER, H., HAckL, C. M., WESTERMAIER, C., AND SCHRODER, D.

Funnel-control for electrical drives with uncertain parameters. In Proc. 7th Int.
Power Engineering Conf. IPEC (2005), pp. 517-522.

SCHWARTZ, L. Théorie des Distributions. Hermann, Paris, 1957, 1959.

SHAYMAN, M. A., AND ZHOU, Z. Feedback control and classification of
generalized linear systems. [EEE Trans. Autom. Control 32, 6 (1987), 483—
490.

SILVERMAN, L. M. Inversion of multivariable linear systems. IEEE Trans.
Autom. Control AC-1/4 (1969), 270-276.

SIMEON, B., FUHRER, C., AND RENTROP, P. Differential-algebraic equations
in vehicle system dynamics. Surv. Math. Ind. 1 (1991), 1-37.

SmiTH, H. J. S. On systems of linear indeterminate equations and con-
gruences. Philos. Trans. Roy. Soc. London 151 (1861-1862), 293-326. =
Coll. Math. Papers, pp. 367-406.

SONTAG, E. D. Mathematical Control Theory: Deterministic Finite Dimen-
sional Systems, 2nd ed. Springer-Verlag, New York, 1998.

SPARROW, C. The Lorenz FEquations: Bifurcations, Chaos, and Strange At-
tractors. No. 41 in Applied Mathematical Sciences. Springer-Verlag, 1982.

STRUKOV, D. B., SNIDER, G. S., STEWART, D. R., AND WILLIAMS, R. S.
The missing memristor found. Nature 453 (2008), 80-83.

TaNn, S. H., AND VANDEWALLE, J. Inversion of singular systems. [FEF
Trans. Circuits Syst. CAS-35 (1988), 583-587.

TRENN, S. Distributional differential algebraic equations. PhD thesis, Institut
fiir Mathematik, Technische Universitat Ilmenau, Universitatsverlag Ilmenau,
[lmenau, Germany, 2009.

TRENN, S. Regularity of distributional differential algebraic equations. Math.
Control Signals Syst. 21, 3 (2009), 229-264.

TRENN, S. Solution concepts for linear DAEs: a survey. In Surveys in
Differential-Algebraic Equations I, A. llchmann and T. Reis, Eds., Differential-
Algebraic Equations Forum. Springer-Verlag, Berlin-Heidelberg, 2013, pp. 137
172.

TRENTELMAN, H. L., STOORVOGEL, A. A., AND HAuUTUS, M. L. J. Con-
trol Theory for Linear Systems. Communications and Control Engineering.
Springer-Verlag, London, 2001.

TRENTELMAN, H. L., AND WILLEMS, J. C. The behavioral approach as a

paradigm for modelling interconnected systems. Furopean J. Control 9, 2-3
(2003), 296-306.



References 317

[232]

233]

[234]

[235]

[236]

237]

[238]

[239]

240]

[241]

[242]

[243]

[244]

245

VAN DER SCHAFT, A. J. System Theoretic Descriptions of Physical Systems.
No. 3 in CWI Tract. CWI, Amsterdam, 1984.

VAN DER SCHAFT, A. J., AND SCHUMACHER, J. M. H. The complementary-
slackness class of hybrid systems. Math. Control Signals Syst. 9 (1996), 266—
301.

VAN DOOREN, P. M. The computation of Kronecker’s canonical form of a
singular pencil. Lin. Alg. Appl. 27 (1979), 103-140.

VAN DOOREN, P. M. Reducing subspaces: Definitions, properties, and al-

gorithms. In Matrix Pencils, Lecture Notes in Mathematics, B. Kagstrom and
A. Ruhe, Eds., vol. 973. Springer-Verlag, Berlin, 1983, pp. 58-73.

VARGA, A. Computation of Kronecker-like forms of a system pencil: appli-
cations, algorithms and software. In Proceedings of the IEEE International
Symposium on Computer-Aided Control System Design (Dearborn, MI, USA,
September 1996), pp. 77-82.

VERGHESE, G. C. Infinite-frequency Behavior in Generalized Dynamical Sys-
tems. PhD thesis, Stanford University, 1978.

VERGHESE, G. C. Further notes on singular systems. In Proc. Joint American
Contr. Conf. (1981). Paper TA-4B.

VERGHESE, G. C., AND KAILATH, T. Eigenvector chains for finite and in-

finite zeros of rational matrices. In Proc. 18th Conf. Dec. and Control (Ft.
Lauderdale, FL, 1979), pp. 31-32.

VERGHESE, G. C.; AND KAILATH, T. Impulsive behavior in dynamical sys-
tems: structure and significance. In Proc. 4th MTNS (1979), P. Dewilde, Ed.,
pp. 162-168.

VERGHESE, G. C., LEvy, B. C., AND KAILATH, T. A generalized state-
space for singular systems. [IEEFE Trans. Autom. Control AC-26, 4 (August
1981), 811-831.

WEDEPOHL, L. M., AND JACKSON, L. Modified nodal analysis: an essential

addition to electrical circuit theory and analysis. FEngineering Science and
FEducation Journal 11, 3 (2002), 84-92.

WEIERSTRASS, K. Zur Theorie der bilinearen und quadratischen Formen.
Berl. Monatsb. (1868), 310-338.

WILKINSON, J. H. Linear differential equations and Kronecker’s canonical
form. In Recent Advances in Numerical Analysis, C. de Boor and G. H. Golub,
Eds. Academic Press, 1978, pp. 231-265.

WILLEMS, J. C. System theoretic models for the analysis of physical systems.
Ricerche di Automatica 10 (1979), 71-106.



318

References

[246]

[247]

[248]

[249]

[250]

[251]

[252]

253]

[254]

[255]

[256]

[257]

258

259

[260]

WIiLLEMS, J. C. Paradigms and puzzles in the theory of dynamical systems.
IEEE Trans. Autom. Control AC-36, 3 (1991), 259-294.

WiLLEMS, J. C. On interconnections, control, and feedback. IEFEE Trans.
Autom. Control 42 (1997), 326-339.

WILLEMS, J. C. The behavioral approach to open and interconnected systems.
IEEE Control Systems Magazine 27, 6 (2007), 46-99.

WiLLiams, R. S. How We Found The Missing Memristor. [EEE Spectrum
45,12 (1976), 28-35.

WonG, K.-T. The eigenvalue problem ATz + Sz. J. Diff. Eqns. 16 (1974),
270-280.

WonHAM, W. M. On pole assignment in multi-input controllable linear sys-
tems. IEEE Trans. Autom. Control AC-12 (1967), 660-665.

WonHAM, W. M. Linear Multivariable Control: A Geometric Approach,
3rd ed. Springer-Verlag, New York, 1985.

Woob, J., AND ZERZ, E. Notes on the definition of behavioural controllabil-
ity. Syst. Control Lett. 37 (1999), 31-37.

Yip, E. L., AND SINCOVEC, R. F. Solvability, controllability and observability
of continuous descriptor systems. IEEE Trans. Autom. Control AC-26 (1981),
702-707.

Yu, H., aND FEI, W. A new modified nodal analysis for nano-scale memristor
circuit simulation. In Proc. IEEE Int. Symp. Circuits Syst., Paris, France
(2010), pp. 3148-3151.

ZADEH, L. A., AND DESOER, C. A. Linear System Theory — The State
Space Approach. McGraw-Hill, New York, 1963.

ZHAO, H., AND CHEN, D. Stable inversion for exact and stable tracking
controllers: A flight control example. In Proc. jth IEEE Conference on Control
Applications (1995), pp. 482-487.

ZuAao, H., aAND CHEN, D. A finite energy property of stable inversion to

nonminimum phase nonlinear systems. I[IEEE Trans. Autom. Control 43, 8
(1998), 1170-1174.

ZHOU, Z., SHAYMAN, M. A., AND TARN, T.-J. Singular systems: A new
approach in the time domain. IEEE Trans. Autom. Control 32, 1 (1987), 42-50.

ZUBOVA, S. P. On full controllability criteria of a descriptor system. The poly-
nomial solution of a control problem with checkpoints. Autom. Rem. Control
72, 1 (2011), 23-37.



List of Symbols 319

List of Symbols

N, Ny, Z
l(a), |af
K

set of natural numbers, Ny = NU {0}, set of all integers,
resp.

length ¢(a) = [ and absolute value |a| = St a; of a
multi-index o = (aq, ..., o) € N!

rational numbers Q, real numbers R or complex numbers

C

RZO (R>07 RSO) R<0)

C,,C_

Rls]

=10, 0) ((0,0), (—o0, 0], (—00,0)), resp.

the open set of complex numbers with positive, negative
real part, resp.

the ring of polynomials with coefficients in a ring R and
indeterminate s

the quotient field of R][s]

the degree of the polynomial p(s) € R|[s]

1th canonical unit vector in R", or e; if the dimension is
clear from the context

the set of n X m matrices with entries in a ring R

= diag(1,...,1) € R™" or [ if the dimension is clear
from the context

a zero matrix of size n X m
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N = 1\]6ka’f,keN

10

K = _10\\10} e RE-DxE [ c N
Ly _ '”\\01] e REDxk [ e N
N, = diag (Na,, . .., Ny, ) € RleXlel for some multi-index

a=(a,...,a;) € NF

K, = diag (Ka,, ..., K,,) € RUeI=Fxlel for some multi-index
a=(a,...,a;) € NF

L, — diag (La,, . . ., Lo, ) € RUeI=F>lel for some multi-index
a=(a,...,a;) € NF

E, = diag (eL‘f‘;], o eL?jf]) e RI“™F for some multi-index
a=(a,...,a;) € NF

GL.(R) the set of invertible n X n matrices with entries in a ring
R

O,(R) the group of orthogonal matrices in R"*"

a(A) the spectrum of a matrix A € R™*" with entries in a ring
R

det(A) the determinant of a matrix A € R™" with entries in a
ring R

rtkp A, imp A, kerp A;
the rank, image and kernel of A € R"*™ over a subring
P of aring R resp., or tk A, im A, ker A if P=R

rkc(coF — A)
=rkc E for £, A € C"™

spec(sE — A)
={AeC | det(\E'— A) =0 }, the spectrum of a ma-
trix pencil sE — A € C[s]"*"
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spec, (sFE — A)

={AeCU{oo} | rkc(AE — A) < n }, the augmented
spectrum of a matrix pencil sEE — A € C[s|"*"

= ZT, the conjugate transpose of A € C"*™

= Vv 'z, the Euclidean norm of z € R"

=max{ [|[Az| | z € R™, ||z]| =1 }, the induced matrix
norm of A € R™™

= { Az |z € S }, the image of a set S C K" under
A € Knxm

={xeK" | Az € S }, the preimage of the set S C K"
under A € K™

={2eK" |VseS: z*s =0 }, the orthogonal com-
plement of § C K"

the set of locally Lebesgue integrable functions f : I —
R", where [,||f(t)]| dt < oo for all compact K C I and
I C R is an interval

the (ith) weak derivative of f € £] (I;R"),i € Ny, I CR
an interval, see [I, Chap. 1]

={ feLll (LR | fD el (I;R") fori=0,....k },

loc loc

k€ NyU {0}, I C R an interval

the set of essentially bounded functions f : I — R",
I C R an interval, see [, Chap. 2]

the set of k-times continuously differentiable functions
f:I—R" keNyU{oo}, I CR an interval

= { feCHL;RY) | f9 e LR for i =0,...,k },
k€ NyU {0}, I CR an interval

means that f,g € L (I;R") are equal ‘almost every-
where’; i.e., f(t) = g(t) for almost all (a.a.) t € I, I CR
an interval



322 List of Symbols

ess-sup ;|| f|| the essential supremum of the measurable function f :
I - R"over J C I, I CR an interval

o the 7-shift operator, i.e., for f : I — R", I C R an
interval, o, f : [ —7 = R", t — f(t+7)

0 the reflection operator, i.e., for f : I — R", I C R an
interval, of : =1 — R", t — f(—t)

Yin set of systems (B.4.1) or [E, A], resp., with £, A € R*"

Yinm set of systems (B.11)) or [E, A, B], resp., with B, A € R
and B € R>*™

Yl nmp set of systems (LI1.T) or [F, A, B,C], resp., with E, A €
R? B e RX™ and €' € RP<™

By 4 = {(z, L (R;R* x R™) | Fx € Wo(R;RY) and
(z,u) satlsﬁes LEx(t) = Az(t) + Bu(t) for almost all
teR}

Bpapc = {(@uy) € LLRR xR xRP) | Bz € Wi (R;R)
and $FEx(t) = Az(t) + Bu(t), y(t) = Cz(t) for almost
al £ € R)

ZDpaBc = { (x,u,y) € %[E,Aﬁg] ‘ Y =) }, the zero dynamics
of [E,A,B,C] € ¥ pmyp

Vipas = {2 € R" | 3(z,u) € Bpap i = € Wi (RR") A
z(0) = 2"}, the set of consistent initial states

Vi B = {2 € R" | I(v,u) € Bpap : * € WIL(RRY A
Exz(0) = Ex}, the set of consistent initial differential
variables

Ripas = {2 € R" | I(v,u) € Bpap : * € WL(RRY A
z(0) =0 A z(t) = 2"}, the reachable space at time ¢ > 0

R(E,4,B] = U0 RIEEA B)’ the reachable space
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CfE,A,B]

Cie,a,8)

= {2 € R" | 3(z,u) € Bpap : © € Wﬁ)’s(R;R”) A
z(0) = 2° A x(t) = 0}, the controllable space at time
t>0

= U0 Cfﬂ 4,p)» the controllable space

denotes the equivalence of matrix pencils in Chapter

denotes the system equivalence of systems in >, ,, by
invertible matrices W and T in Chapter [3

denotes the feedback equivalence of systems in %, ,, by
invertible matrices W, T" and V' and some feedback ma-
trix F' in Chapter [3

denotes the system equivalence of systems in %, ,,,, by
invertible matrices S and T" in Chapter [

= inf{,u cR | 3M, > 0Vz € Bgy for aa. t >
st |lz(@®)] < Mue“(t*‘s)\m(s)H}, the Lyapunov exponent
of [E, A] c El,n
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Abbreviations

BIF Byrnes-Isidori form

DAE differential-algebraic equation

IQKF interim quasi-Kronecker form

IQKTF interim quasi-Kronecker triangular form
KCF Kronecker canonical form

MNA modified nodal analysis

ODE ordinary differential equation

QKF quasi-Kronecker form

QKTF quasi-Kronecker triangular form

QWF quasi-Weierstrafl form

WCF Weierstrafl canonical form

ZDF zero dynamics form
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Index

asymptotically stable,

backward system,
behavior, 06, 128, 159,
image representation,
interconnected, 137,
shift invariant,
behavioral approach,
branch
directed,
set,
Byrnes-Isidori form, 208,

canonical form, 46|, 171
Brunovsky,
Hermite,
Jordan, 28]
Jordan control,
Kronecker, 17, 30, 74, R0,
of full rank pencil,
Weierstra$, 17, 28],
capacitance, 265,
closed-loop system, 212, 223
281
control
compatible, 137,
in the behavioral sense,
stabilizing, 137,
via interconnection,
control system, [O5] 159, 21T]

controllability,
controllable
at infinity, 102, 114, 116] 123,
143
completely, 103, 014 116
123
impulse, 102, [14, 116, 123
133, 143
in the behavioral sense, 103
114, 016, 123, 143,
R-, 03] 116, 123
strongly, 104}, 114, 016, 123,
143
within the set of reachable
states, see R-controllable
controllable space,
current, 263
source, 265],
cutset, 270,
IC-,
ZC-,

decomposition

feedback,

system equivalence, [I11]
derivative feedback, see feedback
detectable

in the behavioral sense, [I89]

192

differential-algebraic  equation,
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5] K1l constant-ratio  proportional
autonomous, and derivative, 157
completely stabilizable, derivative,
completely stable, form,
decoupled, I11] group, 157
stabilizable in the behavioral PD,

sense, stabilization by,
stable in the behavioral state, 132

sense, funnel control, 20, 220, 259, 283
strongly stabilizable, 2911
strongly stable, feasibility,
underdetermined, topological criteria, [293]

dimension formula, gain
duality, function,
dynamical system, initial,
: graph,
eigenspace circuit,
decomposition, connected,
generalized, finite,
eigenvalue, &1}, 1T}, 267 isomorphic,
eigenvector sub-, see subgraph
chains, 41]
generalized, BTl Hautus test,
electrical circuit, 21, 2G5, Egi—fre.quency gain matrix,
igh-gain

passive, 273l

elementary divisor, [2 adaptive controller,
finite. [71] control, 20, 21T], 215,
infinite, [74], [77] lemma%
: property,
233z:igfe class, stabilizability, P12,
feedback, 107 incidence
in the behavioral sense, [108] map, 269
120 matrix, 270,
matrix pencils, index
system, [107], of a matrix pencil, 111
extended pencil, of a regular pencil, 37

of matrix pencils,
feedback of nilpotent part, [(7]
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reduction, KC-, 2711
inductance, 265, VL-, 276
inhomogeneity Lyapunov
consistent, 17 equation,
initial differential variable, exponent, [[97
initial state, function,
consistent, Q7 T4T] _
initial value matr.lx
consistent, [I7, 82, 04 223 nilpotent,
P59, matrix pencil,
inconsistent, 82, equivalence,
problem, regular, 27,
input, @5 mechajnifjal syst.em, 234
interim quasi-Kronecker form, memristive device, 299
P9, memristor,
interim quasi-Kronecker triangu- mlglmal )
lar form, PR in the behavioral sense, [108|
120

invariance
(A,E,B), 142} 161
restricted (E,A,B),
invariant subspace,
maximal, [[62]
invariant zero,
inverse system, [I78]
invertbility
right-,
invertibility
left-,
of a control system,
right-,

Jordan canonical form,

Kalman criterion, 157
Kalman decomposition, 146

left inverse

of system pencil, 187
linear relation, 41l
loop, 270,

minimal indices, [74]
column, [74
row, [74]
modified nodal analysis,
model,
multiplicity
algebraic,
geometric,

node
initial,
set,
terminal,

ordinary differential equation,
orthogonal complement, [51]
output,
output feedback

high-gain, 20, 211
output map, I77

path, 270



328

Index

elementary, 2701
PD feedback, see feedback
performance funnel,
pole
of a rational matrix function,
130
polynomial
Hurwitz, 136,

quasi-Kronecker form, [I8, B0,
b0, 110, 120, 130,

quasi-Kronecker triangular form,
29,

quasi-Weierstrafl form, [I8, 27,
B4

rational matrix
pole,
positive real,
proper,
strictly proper,
Z€ro,
reachable
completely,
strongly,
reachable space, 7, 141, 144]
regular
matrix pencil, 27,
relative degree,
strict, 213,
vector,
resistance, 265

shift invariant behavior,
singular chain, 54
linearly independent,
subspace, L7
Smith form, G2
Smith-McMillan form,
solution

distributional,
of a control system, 05,
of a DAE, 82 BTl
of an initial value problem,
on finite time intervals,
spectrum, 32, 41l
augmented,
stabilizable
completely, 103, 114, [0,
123
in the behavioral sense, 103,
114 0116, 123 149,
strongly, 104, T14], 116, 123
159
stabilization, 20|, 132], 197
standard canonical form,
state,
feedback, see feedback, state
state transition map, [L70l
subgraph, 269, 27T,
induced,
proper,
spanning,
Sylvester equation
generalized,
system inversion, 177
stable,
system inversion form, [I&T]
system pencil, 160, 172

transfer function, 213] 239
proper inverse, 241}
transmission zero, [188] [192

unimodular
extension,
inverse,
polynomial matrix,

vector space isomorphism, 174
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voltage, 263,
source, 263

Weierstrafl canonical form,
Wong sequences, 25|, BT, B3],
augmented, [4T], 146,

limits, BT],

Zero
invariant, see invariant zero

of a rational matrix function,
130

zero dynamics, [19,
asymptotically stable, [19,
160, 185, 190,
autonomous, 19, 159,
trivial,
zero dynamics form, [19] 167,
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