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Abstract

In this paper we investigate some aspect of the Nevanlinna-Pick and Schur interpolation problem for-
mulated for Schur-functions considered on the right-half plane of C. We consider the well established
parametrization of the solution Q = Tg(S):=(SO3 + @22)7] (SO11 + O71) (seee.g. [J.A. Ball, I. Goh-
berg, L. Rodman, Realization and interpolation of rational matrix functions, Operator Theory: Adv. Appl. 33
(1988) 1-72; H. Dym, J-contractive matrix functions, reproducing kernel Hilbert spaces and interpolation,
CBMS Regional Conference Series in Mathematics, No. 71, Amer. Math. Soc., Providence, RI, 1989]), where
the J-inner function @ is completely determined by the interpolation data and S is an arbitrary Schur function.
We then compare the relations between the realizations of Q and S induced by . We show in particular that
S generates a solution with a low McMillan degree if and only if S satisfies some interpolation conditions
formulated on the left-half plane of C. This analysis can be considered to be partially complementary to
the results of A. Lindquist, C. Byrnes et al. on Carathéodory functions, [C. Byrnes, A. Lindquist, On the
partial stochastic realization problem, IEEE Trans. Automatic Control 42 (1997) 1049-1070; C. Byrnes,
A. Lindquist, S.V. Gusev, A.S. Mateev, A complete parametrization of all positive rational extension of a
covariance sequence, IEEE Trans. Automatic Control 40 (1995) 1841-1857; C. Byrnes, A. Lindquist, S.V.
Gusev, A convex optimization approach to the rational covariance extension problem, TRIA/MAT, 1997].
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1. Introduction

‘We consider here the problem of parametrizing the interpolating Schur functions Q for a given
set of Schur data by means of a linear fractional transformation with a bound on the degree.
The general problem (i.e. without bound) has been studied extensively (see [2,6] and references
therein). The problem with bounds has been first considered in [9] (see also [10,11]). The technique
which is most widespread in the literature (and which will also use) starts from the interpolating
conditions to build a linear fractional transformation (LFT), and the whole set of solutions is
parametrized by means of the LFT of another Schur function S, which is chosen freely in the unit
ball of H°.

Generically, the degree of Q is the sum of the number of interpolating conditions and the
degree of the parameter function S; that is, if n is the number of interpolating conditions, we
have deg(Q) = n + deg(S). In Section 4 we characterize those Schur functions S for which there
is degree drop in the corresponding Q. This is an important problem which has been studied
with different methods (see [3-5,9-11,13,14]). Here we use state space realizations for the LFT
of S, denoted by Te(S), and we analyze the controllability and observability subspace of this
realization. It turns out that, while the realization is always controllable, it is not necessarily
observable. A study of the unobservability subspace is thus what is developed in Section 4. These
results together with similar statements obtained from the realization of § arising using the inverse
of the LFT are used to characterize the Schur-functions S which yield a lower degree interpolant
Q proving that a drop in the degree can be achieved only by imposing interpolation conditions
on S in the left-half plane. At the same time if deg(Q) < n + deg(S), then the interpolant Q
satisfies additional interpolation conditions prescribed in the left-half plane at the mirror images
(with respect to the imaginary axis) of the original interpolation nodes. In general, we show in
Section 4 that the total number of additional interpolation conditions satisfied by the functions §
and Q is at least n. The nodes of these interpolation problems are in the left-half plane, while the
interpolation directions and values are determined by those of the original interpolation problem.

In Section 5 instead of analysing the difference in the McMillan-degrees of the functions S
and Q connected by the linear fractional transformation, a special form of low degree interpo-
lants is considered similar to those developed in [9,14]. We prove that these interpolants can be
characterized by special solutions of a (matrix-valued) quadratic equation.

Although the main focus of the paper is on Nevanlinna-Pick interpolants, we often obtain, as
a byproduct, results on interpolating function which are stable but not Schur, or even unstable.
Since we feel that these results are of independent interest, we have included them when possible.

2. Preliminaries and notation

Let F be arational p x m matrix of McMillan degree N, analytic in the right half-plane C™.
We shall denote by #° the Hardy space of essentially bounded vector or matrix valued functions
(the proper dimension will be understood from the context). If M is a complex matrix, Tr shall
denote its trace, M| its transpose and M* its transpose conjugate. For a function Q € #5° , we set

0*(s):= Q(—5)T. A function Q is said to be Schur if it is in AL and || Qlloo < 1.1tis innerifitis
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Schur and Q (iw) Q*(iw) = I fora.e.on R. For F € # 3_0, we say that the factorization F = F*M
is a Douglas—Shapiro—Shields (DSS) factorization (see Fuhrmann [8]) if F e #%, M is inner
and it has minimal McMillan degree. Suppose F is right invertible in #%°. The observable pair
(C, A) is said to be a right null pair for F (see [2]) if FC(sI — A~ lis analytic in the spectrum
of A.

We assume that we are given a set of interpolation points s1, .. ., s, in the right half-plane C*
and interpolating conditions

Ui V]
u ]
U=| . |V=]. 2.
Un Un
with u;, v; row vectors in C?, |u;|| =1 and ||v;|| < 1 fori =1, ..., n and we want to find the
solutions Q to the problem
uiQGsH)*=v; i=1,...,n (2.2)

which are Schur-functions.

It is well-known (see e.g. [2]) that all solutions of this problem can be given using a rational
fractional representation defined by a J-inner function. This representation is even valid for a more
general form of the interpolation problem (2.2) which allows for multiplicities of the interpolation
nodes. This can be defined in the following way.

Problem 2.1 (Schur, Nevanlinna-Pick). Given the matrix .o/ of size n x n with eigenvalues in
the left half plane C~, and matrices U, V of size n x p and a contractive matrix D of size p X p
parameterize all functions Q for which

(i) Q is a Schur-function;
(ii)

(QU* = V(s + /%)~ is analyticon CT, 2.3)
Q(c0) = D. '

In this case the eigenvalues of —.o/* determine the interpolation nodes. It is well known that
Problem 2.1 has a solution if and only if

AP+ PA* +UU* — VV* = 0. (2.4)

has a positive semi-definite solution.

Among the solutions of the Problem 2.1 we would like to consider solutions with “low com-
plexity”. In the scalar case —i.e. when p = 1 — this can be formulated as solutions with McMillan-
degree exactly n or in other words as solutions in the form of ratio of two coprime polynomials
with degree n (see [14,3]). In this case exactly n parameters are needed to express all the solutions
The exact constraint in this context on the degree was first imposed by Kimura [14], and it seems
to be the only known way to make the problem tractable (if the degree drops, less parameters
than n are needed and this leads to a very thorny problem, since it is not known how to make this
reduction and still preserve the Schur property). This type of formulation can be applied in the
multivariate case as well, although some care is needed. In fact, in this case, saying that a function
has degree n is not enough. To see this, assume that Q1 is an interpolant of degree k strictly less
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than n. Then it can be shown that, under suitable conditions, there exist functions Q> analytic
in C* of degree n — k such Qs (s)U*(sI + .«7*)~! is still analytic in C™ and Q = Q| + Q> is
Schur. By construction it is of degree n and it is also interpolating. On the other hand, it poses the
same parametrization problems as interpolants of lower degree in the scalar case. An example of
how to construct such functions is given in Section 5.

In conclusion, the functions we want to exclude from our parametrization are not only the
functions of degree strictly less than n, as in the scalar case, but also those which can be reduced
to a lower degree one by subtraction of a suitable function having the same DSS factor and
vanishing on the interpolation nodes.

To this end, we make the following definition. Let Q be a solution of degree n to Problem
2.1 and let Q = Q*M be its DSS factorization: then we say that Q is irreducible if, for any
other solution, the condition that Q1 M* is coanalytic implies Q| = Q. We will therefore restrict
ourselves to the set of interpolants which are irreducible; this is not a very restrictive assumption.
In fact, in Section 5 it will be seen that the excluded functions are an algebraic set.

To simplify the calculations, we will assume in the following that the matrix D is strictly
contractive.

Problem 2.2. Given the matrix .7 of sizen x n with eigenvalues in the left half plane C™, matrices
U,V of size n x p and a constant strictly contractive matrix D of size p x p, parametrize all
functions Q, for which

(i) Q is a Schur-function;
(i1)
{(Q(s)U* — V(I + %)~ isanalyticon CT,
Q(oc0) = D.
(iii) Q is rational of McMillan degree exactly n,
(iv) Q is irreducible.

(2.5)

It is well known that solutions of degree strictly less than n might exist; nevertheless, the set
of solutions of degree n can be shown to be a smooth manifold (see [13]) and therefore it is of
particular interest in many problems involving optimization, like some identification algorithms.
Moreover, it has also been studied in [9,14].

3. Interpolation conditions as matrix equations

Our first result is to express the interpolation conditions in Problem 2.1 in terms of matrix
equations for a given realization for Q. Although quite simple, the following conditions do not
seem to have appeared in the literature (the first formulation presented here was derived inde-
pendently for the discrete time case by Marmorat and Olivi, see [15]). Although we will mainly
use the result in connection with Schur function, we state the interpolation conditions in a more
general setting.

Proposition 3.1. Let Q be a rational function analytic in o(—.</*) admitting an observable
realization

- (1)
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Then (Q(s)U* — V*)(sI + o/*)" 1 is analytic in o (—</*) if and only if there exists a matrix Y
such that

DU* —V* =CqoY 3.1
and

BoU* =Y/ + ApY. 3.2)
Proof. First suppose that (Q(s)U* — V*)(sI + %) is analytic in o (—./*); then, it can only

have poles at the eigenvalues of A, and it vanishes at co; thus the observability of (Cg, Ap)
implies the existence of the matrix Y in

QU = VT + .o =Co(sT — Ap)~'Y. (3.3)
We can thus evaluate the identity
Q()U* = V* = DU* = V* + Co(sI — Ag) ' BoU* = Co(sI — Ag) 'Y (sI + .o/%)
at co obtaining the equation
DU* —V* =CgpY.
Subtraction from the previous equation yields:

Co(sI —Ag) 'BoU* = Co(sI — Ag) ' (Y (sI + /%) — (s] — Ag)Y)
=Co(sl — Ag) ' (Y. 4+ ApY).

Observability of (Cp, Ag) implies that
BoU* =Y.o/* + ApY.

Conversely, if an observable realization of Q satisfies (3.1) and (3.2), by backtracking the above
argument, we see that (Q(s)U* — V*)(sI + .o/*)~! is analytic in o (—/*). O

Remark that, if we assume Q to be analytic in C*, the above conditions (3.1) and (3.2) are
satisfied if and only if (Q(s)U* — V*)(sI + ./*)~! is also analytic in CT, that is, if condition
(i1) in Problem 2.1 holds.

Notice also that, to obtain the Egs. (3.1) and (3.2), we have exploited the fact that the function
QO cannot have poles at the interpolation nodes. In fact this assumption is quite unnatural and
therefore removing it will be the main purpose of the next theorem.

Although it is not apparent from the formulation of Problem 2.1, since interpolation nodes and
poles of Q lie in disjoint parts of the plane, there is a compelling reason for resolving this issue.
As it will be seen in Sections 4.2.2 and 4.2.3, there is a natural way to define an inverse problem,
which leads to a situation where interpolation nodes and poles might coincide. Therefore this
result will be needed.

Theorem 3.1. Let F(s) = D + C(sI — A)~' B be a rational function.

(i) Assume that there exists a — possibly matrix-valued — function
$(s) = Co(sT — A9)" By + Y (5),

where  is a matrix-valued polynomial and (€4, o4 ¢) is an observable pair such that



A. Gombani, G. Michaletzky / Linear Algebra and its Applications 425 (2007) 486-517 491

F@* is analytic at the eigenvalues of — </,

and assume, moreover, that the pair (C, A) is observable. Then there exists a matrix I1
such that

e o)) o

(ii) Assume that the matrices o/ ¢, By, Il satisfy Eq. (3.4), where (o/ ¢, By) and (A, B) are
controllable pairs. Then there exists a matrix polynomial  such that for

O(s) = (I —.Ap) ' By + Y (s) (3.5)

the function F¢™* is analytic at the eigenvalues of —&{2.
If A and —of ;‘; have no common eigenvalues then Eq. (3.4) implies that

F()By(sI + £3) " = C(sI — A7,

which is analytic at the eigenvalues of—&/;g.

Remark 3.1. If for a function ¢ defined in (3.5) the product F¢* is analytic at the eigenvalues
of —./}, then we are going to say for short that the pair (%, —.</}) forms a right-zero pair of
the function F.

Proof. See the Appendix. [

The above conditions should be compared with the zero module definition of Wyman and Sain
(see [16]). In fact, assuming that the transfer function F is of size p x m, and denoting by C”[s]
(and C™[s]) the space of p-vectors (m-vectors) of polynomials, the finite zero module Zg, (F) is
defined as follows:

F~1(CP[z]) + C"[z]
ker F + C™[z]
where the factorization is meant in vector space sense.

In words, the numerator contains those rational m-dimensional “input” functions for which
there exists a polynomial vector of size m such that applying the transfer function F to the sum a
polynomial vector is obtained. But— due to the factorization — two “input” functions ¢, ¢, are con-
sidered to be equivalent if there exists a polynomial ¥ such that F'(z)(¢1(z) — ¢2(z) + ¥ (2)) = 0.

A straightforward modification of the proof presented in the appendix shows that if Eq. (3.4)
holds, then the function ¥ in (3.5) can be chosen in such a way that F¢* be a polynomial.

The connection between interpolation and zeros is quite natural, since interpolation is, after
all, a prescription on the zeros of some function.

Theorem 3.1 is formulated for right zero functions but obviously a similar theorem is valid for
left zero functions, as well.

Note that writing Problem 2.1 in the form

U~ sy — 1
is analytic at the eigenvalues of —.o7* Egs. (3.1), (3.2) — in the following form:
[AQ By o} EZ _ [Y&/*]
follow from Theorem 3.1(i) using Eq. (3.4).

)

Zgin(F) =
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4. Analysis of the McMillan-degree using state-space realizations of the solutions

It is well known that all solutions of the interpolation Problem 2.1 without constraints on the
McMillan-degree can be generated by a linear fractional transformation (a detailed definition will
be given in Section 4.1 below) of a Schur function S defined by a J-inner function @, which will
be denoted by T (S). (See Ball, Gohberg and Rodman [2]). We discuss here (Section 4.2.1) the
properties of this linear fractional transformation 7 (S) in terms of minimal realizations of @ and
S. In Section 4.2.2 we discuss the properties of the inverse transform; notice that, although the
formulas in Sections 4.2.1 and 4.2.2 might look similar, the direct problem (studying Q in terms
of §) and the inverse problem (studying S in terms of Q) are intrinsically different because, in the
construction of a realization of S from Q, we use the interpolating property of Q; moreover, while
in the first case the interpolating conditions are in the domain of analyticity of Q, in the second
case can coincide with some pole of S. In Section 4.2.3 we connect the results of the previous
two sections.

4.1. LFT in terms of realizations

We define here the linear fractional transformation connected to the interpolation conditions
of Problem 2.1. This transformation is given in terms of a J-inner function @ (see [2]) with the
following realization

o |U V
O=|-vz7' |1 0], 4.1)
0 I

where 2 = #* > 0 satisfies the Lyapunov-equation
AP+ PA*+UU* —VV* =0. 4.2)

Then the Schur-function Q is a solution of the interpolation Problem 2.1 — without any con-
straint on the MacMillan-degree — if and only if

0:=(5012 4+ 0n)~ (5011 + 62)),

where

o=(on 6n)
and S is a Schur-function with S(oco) = D. We shall write for short

Q0 =To(S). 4.4

Especially, if u; and v; are the rows of U and V and

o/ = diag{—>s1,..., —Sn},
then the Schur function Q is a solution to the Nevanlinna-Pick problem

O(siuf = v}

Similarly, if we take .o lower triangular and £ diagonal, we obtain a Potapov factorization of ©@
and therefore a Schur-problem.
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The following two lemmata play an important although essentially technical role expressing
the connection between S and Q provided by the linear fractional transformation (4.4) in terms
of their realizations. Their proofs are postponed to the Appendix.

Lemma 4.1. Let O be a J-inner function as in (4.1), and let

Al B
S:(C D). 4.5)

Then Q = To(S) has the following (possibly non-minimal) realization:
o +VDU*-VHP ' —_vCc | -U+VD
—BU*>~! A —B . (4.6)
(DU* — V)2~ ! —-c | D

0

Observe that the feedthrough term D of S goes through the linear fractional transformation
without any change.

In order to find some connection between the McMillan-degree of S and Q we need a state-space
description of the inverse linear fractional transformation as well.

Lemma 4.2. Let © be a J-inner function as in (4.1) and let

_ (Ao | Bo
o (21%)

Then S =T, 1(Q) has the following (possibly non-minimal) realization:

Ag —BoU*™! Bo
S=|VCy “+W-VvDU*?™' | VD-U]|. (4.8)
Co (v*—pUh2 ' | D

4.2. Controllability and observability analysis

Due to the fact that these realizations above are not necessarily minimal to get a detailed
picture concerning the McMillan-degree of the Schur-functions S and Q the controllability and
unobservability subspaces of the realizations (4.6) and (4.8) should be analysed. We will show
that, while the realization (4.6) Q is always controllable if the realization of S is minimal, its
unobservability subspace might not be trivial and it has a particular structure. Symmetrically, the
realization (4.8) of S is always observable, but its controllability subspace has a particular structure
in terms of the data. These structures are explained in terms of some additional interpolating
conditions.

4.2.1. Direct transformation
We start with the analysis of the controllability.

Proposition 4.1. [f the pair (A, B) in the realization (4.5) is controllable then the realization of
the function Q defined in (4.6) is controllable, as well.
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Proof. The identity
o +V(DU* — V5P = —po*2 ' + (VD — U)U* P!
implies that the controllability subspace defined by the pair

[/ + V(DU* —v®2~ !  —vC] [-U+VD
—BU*>™! A | —-B

coincide with that determined by

[~ 2 ' —vC]| [-U+VD
0 A | -B :

To prove controllability the celebrated P-B-H test will be applied. The orthogonal complement of
the controllability subspace is invariant under the adjoint of the state-transition matrix. Thus we
can consider an eigenvector belonging to that subspace.

[, B*] [U - VP } =0, 4.9)
B
—24*P~1  —vC
[a*, 8] [ 0 A } = A[a*, B*]. (4.10)
Eq. (4.10) gives that
At = —a* Pt P! (4.11)
AB* = —a*VC + B*A. (4.12)

If @ # 0 then X should be an eigenvalues of —.o7*, i.e. A coincides with one of the interpolation
nodes. In particular, Re A > 0. Consequently, A is not an eigenvalue of A, thus the matrix A/ — A
is nonsingular implying that

B = —a*VC(I — AL (4.13)
Substituting this back to the equation in (4.9)

a*[U—-V((D+CHI - A 'B)]=0. (4.14)
Shortly,

a*[U —VS(H)]=0. (4.15)
Observe that since X is in the right half plane the inequality

SASW* < I (4.16)

holds true.

Multiplying the Lyapunov-equation (4.2) by «* and « from the left and right, respectively, we
get that

—2Rera*Pa +a*V[SW)SW)* — I1V*a = 0.

If « is nonzero then the first term is strictly negative while the second term is non positive leading
to a contradiction.
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If « = 0 then equations in (4.9) and (4.10) give that

B*B =0,
B*A = AB*.

Now the controllability of the pair A, B implies that 8 = 0, concluding our proof. []

Let us continue with the analysis of the observability.

Theorem 4.1. Assume that the realization (4.5) of S is observable. Consider a matrix [‘;g] such

that its columns are linearly independent and span the unobservability subspace of the realization

(4.6) of Q.
Then the range of as is an invariant subspace of </, i.e. there exists a matrix I'g such that
Aos =asl's (4.17)

and Bs is determined by the following equation:

SEU* = VvHP I — ) ag= (S6)U* — V)P ag(sT — T's)™!
=C(sI — A)~ ' Bs. (4.18)
Especially, in this case the dimension of the unobservability subspace in the realization of Q

given by (4.6) is at most n.
Conversely, if the matrices « and B satisfy Eqs. (4.17) and (4.18) for some matrix I' then the

range of the matrix [Z] is a subspace of the unobservability subspace of the realization (4.6).

Proof. Obviously the unobservability subspace of the realization given in (4.6) is determined by
the pair

* =y op—1 x4 0
([(DU —-vHz ! -, [—BU*WI AD'

Now let us assume that the column vectors of a matrix [Z; ]q determine a basis in the unobserv-

ability subspace. Then

(DU* = V)2 lag — CBs = 0, (4.19)

of 0 as |  |as
Lot -2

for some matrix ['s.
First we show that the column vectors of ag are linearly independent. In fact, if a vector y is
in the kernel space of «g, i.e. «gy = 0, then the equation in (4.20) implies that

asl'sy = dagy =0,
thus I'sy € Ker(as), so the kernel subspace of ag is I's invariant. Especially, it contains an
eigenvector of I'g. In other words there exists a vector y, for which the identities

asy =0,

sy = py
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for some p hold. Multiplying the Eqgs. (4.19) and (4.20) from the right by y we obtain that
CBsy =0,
ABsy = uBsy.

Thus the vector By is in the unobservability subspace determined by the pair (C, A). Using
the assumed observability of the realization S we get that S5y = 0. Consequently

[Zi} y =0.

But the column vectors of the matrix [Zi ] are linearly independent, thus y = 0, proving that the

column vectors of «g are linearly independent.
Now Eq. (4.20) gives that

Aas =asl's,
—BU*? 'ag + ABs = BsTs.
The first relation proves (4.17). Adding —spBs to both sides of the second equation and multi-
plying on the left by —(sI — A)~! we get
(s —A'BU*? Yag + Bs = (sI — A)"'Bs(sI — I's).
Multiplying from the left by C and using Eq. (4.19) we obtain that
(D+C(sI— A '"BYU* 2P \ag — VP lag = C(sI — A)™'Bs(sI — I's).

In other words

(SEU* = vH2 lag(sI —T's) ™ = C(sI — A~ Bs. (4.21)
Since from (4.17) we have as(sI — I's)~! = (sI — .&/)"'ag, formula (4.18) follows imme-
diately.

At the same time (4.17) together with the fact that the column vectors of the matrix «g are
linearly independent implies that the dimension of the unobservability subspace in the realization
of Q given by (4.6) is at most 7.

Conversely, assume that o and g satisfy (4.17) and (4.18). Then the first equation in (4.20)
is immediately satisfied. Now using equation (s — I')~! = (sI — /) ' in Eq. (4.18) then
multiplying by (s/ — I')~! and evaluating it at infinity we obtain that

(DU* = V)P \a —CB =0
which is Eq. (4.19).
Now subtracting this value we get that
C(sI —A)'BU*2 \a+CB=C(sI —A)'BGsT —1).
ILe.
C(sI — A ' (BU*2? 'a — AB + BI') = 0.
Using the assumed observability of the pair (C, A) the second equation in (4.18) is obtained.
Eqgs. (4.19) and (4.20) together imply that the range of [g] is in the unobservability subspace,
concluding the proof. [
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To formulate a consequence of Theorem 4.1 and Proposition 4.1 as a connection between the
McMillan-degrees of S and Q let us introduce the notation:
d,,o = dimension of the unobservability subspace of the realization (4.6).
and
n = McMillan-degree of O,

ns = McMillan-degree of S,
ngo = McMillan-degree of Q.

Corollary 4.1. Assume that the realization of the function S is minimal. Then
ng=n-+ns—d,g. 4.22)
Moreover

do,o <n ie. ng=ns.

4.2.2. Inverse transformation
Now let us analyze the controllability and unobservability subspaces of the realization (4.8)
of S obtained from that of Q using the inverse linear fractional transformation.

Proposition 4.2. Let Q be a Schur-function with an observable realization

_ (Ao | Bo
Q_<CQ D)’

satisfying condition (2.3). Then the function S = Ty, l(Q) has the observable realization

_yop-! _ —1 _
g (Ao —Y27'VCo | Bo —Y27'(VvD-U) ’ 423)
Co ‘ D
where Y is defined by the equation
QU = VT 4+ ") = Co(sT — Ag)~Y. (4.24)

Proof. Let us apply the state transformation defined by the matrix

1 Y
T=|:O @}

to the realization (4.8). Using Eqgs. (3.2), (3.1) we get that

[Co, (V¥ = DUM2?™ ! [é ;} = [Cp, 0],

I Y1''T Bp | _[Bo-YZ'(vD-U)
0 2 VD-U| " 2~ ' (VD - U) ’

Ao —~BoU*2™! I Y] [1 Y][Ag—YZ27'VvCy 0
VCo o+ U-VDU*2 |0 2| [0 2 27veg —o/* |
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Thus the realization (4.23) is obtained. It is obviously observable if (Cp, A ) is an observable
pair. This concludes the proof of the proposition. [l

Let us start the analysis of the controllability subspace of the realization defined in (4.23) with
a special case: it will provide a sufficient condition for the minimality of (4.23) and ensure that
the McMillan degrees of S and Q coincide.

Theorem 4.2. Assume that the realization of Q given in (4.7) is minimal and Q satisfies (2.3). If
the functions V Q(s) — U and sI — .o/ have no common left zero-functions then the realization
of S in (4.23) is minimal, especially ng = ng.

Proof. Observability follows from Proposition 4.2. To check controllability, let us apply the
P-H-B test. Assume that there exist a nonzero column vector «g and u € C such that

wy(Bg —YZ~ (VD -U)) =0, (4.25)
wp(Ag —YP 'V Cp) = pa. (4.26)
It is immediately obtained that a*QY # 0. Otherwise Eqgs. a’éBQ =0, a*QAQ = pa™ would

hold, contradicting to the controllability of (Ag, Bg).
Computing (4.25)U* — (4.26)Y, we obtain that

wf(BoU* —YZ7'VDU* + Y2 'UU* — AgY + YZ7'VCyY) = —pa)yY.
Using (3.1) and (3.2) we get that
ay(YL* —YPT'VVE+ Y27 UU*) = —payY.
Using (2.4),
(@hY? "yl — ) =0. (4.27)
On the other hand equations in (4.25) and (4.26) can be arranged into the following form
[y, Y 7] [A%EQ’” a2y

Egs. (4.27) and (4.28) indicate that the functions s/ — .7 and V Q(s) — U have a common
zero direction at s = u, contradicting our assumption. Thus the realization of S given in (4.23) is
controllable, concluding the proof. [

] = [0, 0]. (4.28)

Introduce the notation
d..s = dimension of the controllability subspace of the realization (4.23).
According to Proposition 4.2 the realization (4.23) is observable. Consequently
ns =dcs.

The argument applied in the proof of Theorem 4.2 can be modified to give a more precise descrip-
tion between the McMillan-degree of S and some extra “interpolation-type” properties of Q. This
leads to the following theorem.

Theorem 4.3. Assume that the realization of Q given in (4.7) is minimal and Q satisfies (2.3).
Using the matrices in the realization of S given in (4.23) consider the following set of equations:
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B*of = I'B*, (4.29)

e Ae  Bo |\ _ry g (4.30)

ve-Pllyey, vp—u|THY Ph '
Then,

(1) if the linearly independent column vectors of the o.g span the orthogonal complement of the
controllability subspace of the realization (4.23), then there exists a matrix I' o, for which

y'=ap, I'=Tg, and p*= oﬂéYg’_l,
solve Egs. (4.29) and (4.30).
(ii) Conversely, if the matrices B, y, I' solve these equations, where the column vectors of the

matrix B are linearly independent, then B* = y*Y 2™, and the column vectors of y are
orthogonal to the controllability subspace.

Proof. See the Appendix. [

Comparing Eq. (4.30) to (3.4) in Theorem 3.1 we see that according to the previous theorem
the uncontrollability of the realization of S given in (4.23) is connected to the fact that the function
Q satisfies extra interpolation conditions. This connection will be analysed in more details in the
next section.

Note that Theorem 4.3 implies again that the inequalities ng < ng < ng + n hold.

4.2.3. Additionally prescribed interpolation conditions
Let us recall Eq. (4.18):

(SEU* = VP lag(sI —I's)™ = C(s1 — A~ Bs.

Observe that the poles of the function on the right hand side are among the eigenvalues of the
matrix A, while the function standing on the left hand side has formally poles at the eigenvalues of
A and I's. Thus the eigenvalues of this latter one should be cancelled. This is again an interpolation
type condition where the interpolation nodes are defined by the eigenvalues of I"g forming a subset
of the eigenvalues of .«Z. These interpolation nodes are in the left half plane C~. This kind of
interpolation problems is analyzed in [7].

Theorem 3.1 gives a possibility of formulating this interpolation problem in a more precise
way. To this aim observe that Egs. (4.19), (4.20), characterizing the unobservability subspace of
the realization (4.6), can be written in the following form:

Sas = I'sas, 4.31)
A BU*»~! Bs 1 _ [BsIs
[C (DU* — v*)y—l} |:—as:| - [ 0 } (4.32)

Thus Theorem 3.1 implies the following corollary using the notations introduced in Theorem
4.1.

Corollary 4.2. There exists a matrix-valued polynomial \r such that the function
(SOU* = VP Nas(sI —T's)™' + ¥ (s)) (4.33)

is analytic at the eigenvalues of I's.
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Conversely, if for an observable pair (as, I's) satisfying Eq. (4.31) there exists a matrix-
valued polynomial \ such that the function (4.33) is analytic at the eigenvalues of I's then there

exists a matrix Bg such that the range of [Zi ] is a subspace of the unobservability subspace of the
realization (4.6) of Q.

Note that in the special case when .o/ = diag(—s1, ..., —S,),ng = ng and S is analytic at the
eigenvalues of .o7 then these interpolation conditions can be expressed as
S(=spU*Pej = VP le;, i=1,...,n, (4.34)

where ¢; denotes the jth unit vector.

Let us emphasize that although the analysis carried out in Theorem 4.1 based on a special
realization of Q, Corollary 4.2 is formulated for the function S, roughly stating that the number
of interpolation conditions satisfied by the function S is at least

n+nsg—ng.
Now let us recall Egs. (B.4) and (B.3) from the Appendix.

[y, —ap Y271 [VACQQ ng U] = [[gay. 0], (4.35)
(@pY? Nt =ToahY?™ ). (4.36)

Eq. (4.35) can be formulated as the pair (oz’éYg’_l, I' 9) forms a left zero pair of the function

V Q(s) — U. Furthermore Eq. (4.36) implies — using again that the row vectors of aZY 2! are
linearly independent — that the eigenvalues of I'g form a subset of that of .«7.

In particular, if .o/ = diag(—s1, ..., —5,) and assuming — for the sake of simplicity — that Ag
and .o/ has no common eigenvalues, then for some subset N C {1, ..., n}of size [N;| =ng — ng
the function Q should satisfy the following set of extra interpolation conditions:

e’j*-VQ(—Ej) = e;fU, Jj €N, (4.37)

where ¢; denotes the jth unit vector.

Theorem 3.1 gives again a possibility of expressing these additional interpolation conditions
to be satisfied now by the function Q in a more precise way. Namely, the following corollary
holds — using the notations introduced in Theorem 4.3.

Corollary 4.3. There exists a matrix-valued polynomial v such that
(51 =To) 'ah Y27 +y)(VQ(s) — U)
is analytic at the eigenvalues of I'¢.
Conversely, if for a pair of matrices (Bg, I' ¢) satisfying Eq. (4.29) assuming that the column

vectors of Bg are linearly independent there exists a matrix-valued polynomial \r such that the
function

(51 —=To)~'By+¥)(VQ(s) — U)
is analytic at the eigenvalues of I ¢ then there exists a matrix ag such that
By =apY? ",

and the column vectors of ag are orthogonal to the controllability subspace of the realization
(4.23).
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Let us emphasize in this case again that although the analysis carried out in the proof of
Theorem 4.3 is based on the special realization of § taken in (4.23), Corollary 4.3 is formulated
for the function Q, roughly stating that the number of additional interpolation condition satisfied
by Q is equal to

ng —ng.

Comparing Corollary 4.3 with Corollary 4.2 we obtain that the total number of additional
interpolation conditions formulated for the functions Q and S, with interpolation nodes in C™,
is (n+ns —ng)+ (ng — ns) = n. For both functions the additional interpolation nodes form
subsets of the eigenvalues of .o/. The following theorem shows that these sets of prescribed
interpolation condition are in a certain sense “complementary” to each other.

Theorem 4.4. Assume that Q = Te(S) is a solution of the interpolation Problem 2.1. Then there
exists a nonsingular transformation R such that
-1_|Tg O
RAR " = |:F() FS] , (4.38)

and matrices o, as of full column rank such that

(I's, 2~ as) form a right-zero pair of the function (SU* — V*),
while

I'g, aEY@_l)form a left-zero pair of the function V.Q — U.

Proof. Consider a minimal realization of Q in the form (4.6) and the corresponding — possibly
non minimal — realization of S given in (4.23). Define o as in Theorem 4.3, i.e. its linearly
independent column vectors span the orthogonal complement of the controllability subspace of
the realization (4.23). Extend these vectors to a basis and form this way the nonsingular matrix
T* = [8, ap], and consider the corresponding partition of its inverse T-! = [m, v].
Then
G_ (5*(AQ —Y27'VCou | §*(Bo — Y2~ (VD — U))>
B Con | b
provides a minimal realization for S. Let us introduce the following notations:

As =8%(Ag — Y2 'VCo)u,
Bs =8"(Bg — Y2~ (VD - U)),
CS = CQ,LL.

(4.39)

As we know from the proof of Theorem 4.3 the row vectors of oﬂé Y2~ ! are linearly indepen-
dent. Thus we can define R as follows:

at Yl
R:[ QK* i|, (4.40)

where the row vectors of «* provide an arbitrary extension of the row vectors of oz*QYg”l to a
basis. Consider the induced partition of R~

R '=1[p, ol
Then part (i) of Theorem 4.3 and Eq. (4.29) together with the identities oﬁéY P! p=1,
a’éYﬂ’_la = 0 give that

[ ro 0
R</R _[Kwp oto | 4.41)
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and according to Theorem 4.3 and Corollary 4.3 the pair (I'g, aZY 2~ forms a left-zero pair
of VO - U.
Define the matrices I's, as, Bs as follows:
I's=«*oo, Ty =«k"p,
as =o,
Bs =8 Y P 1o
According to Theorem 3.1 to prove that (I's, 27 ag) provide a right-zero pair of the function
SU* — V*itis enough to check that Egs. (4.31) and (4.32) hold, where the (minimal) realization
of S is given by (4.39).
The (2, 2) equation in (4.41) gives that
Ao =ok* Ao,
ie.
Aoag = aslg (4.42)
proving that Eq. (4.31) holds.
To prove that Eq. (4.32) we need the following identity:

wuBs = n8* Y2 o
= - vaZ)Y?f_la
—Y? o = Yﬂ_las,

using that a”éYﬂ_la = 0. Consequently,

CsBs — (DU* — V)P 'ag = Coups — (DU* — V)P 'as
= Co(ups —Y? o)
= O’
using Eq. (3.1),i.e. DU* — V* = C(Y, giving that the second equation in (4.32) holds.
To prove the second equation of (4.32) the quantity
AsBs — BsU*,@_IOlS
=8*(Ag — Y2 'VCo)ups — 8*(Bg — Y2 L (VD — U)U*P g
should be computed. Using the Eqs. uBs = Y2~ 'ag obtained above, furthermore that BoU* —
AgY = Y.o/* (Eq. (3.2)), CoY = DU* — V* (Eq. (3.1)) and also that —o/* + 2~V V* —
27\UU* = 27 /P (Eq. (4.2)) we get that
§*(Ag — Y27 WV Co)ups — 8% (Bg — Y2 L (VD — U)U*P g
=8*(Ag —YZ?'VC)YP o —8"(Bg — Y2 (VD — U)U*P s
=8 (~Y A —YP N (VCoY — (VD — U)U*)NP s
=8Y (A + 27 vV — 27l UUH P g
=5*Y? Aas
= S*Yg_lasrs
= Bsl's,
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proving that the second equation on (4.32) holds, as well. Now Theorem 3.1 gives that (I'g, 2~ Lo s)
form a right-zero pair of SU* — V*, concluding the proof of the theorem. [

5. Solutions of the interpolation problem with “low complexity”

We have considered, so far, the situation where the degree of the interpolant Q could differ
from the number n of interpolating conditions. The main motivation for this analysis was to
reduce the McMillan degree of the interpolant as much as possible. That meant that, while the
degree of the interpolant was in general greater than n, it could possibly drop below that value.
If we now impose the degree of the interpolant to be exactly n, then we can say something more
about the structure of the interpolants. This will provide explicit state space conditions for Schur
interpolants. We will show that, if we relax the condition of Q being Schur, we in fact obtain
a parametrization for stable interpolating functions; if we relax also the stability condition, we
obtain a parametrization for interpolating proper rational functions.

Consider again the interpolation Problem 2.2:

Problem 2.2. Given the matrix .o/ of sizen x n with eigenvalues in the left half plane C™, matrices
U,V of size n x p and a constant strictly contractive matrix D of size p x p, parametrize all
functions Q, for which

(i) Q is a Schur-function;
(1)
{(Q(S)U* — V*)(sI + /%)~ ! is analytic on CT,

0(0) = D. (5.1

(iii) Q is rational of McMillan degree exactly n,
(iv) Q isirreducible.

Let us recall that irreducibility of an interpolating Schur function means that it is uniquely
determined by its DSS inner factor.
For any given matrix B of size n x p, denote by

—o/* | B
FE:(—U*I)’
* —/* | B
»=\=v1D)

Theorem 5.1. The Schur-function Q is a solution of the interpolation Problem 2.2 if and only if
it has the realization

—o/*+BU* | B

Especially, in this case

0 =GhH(Fy™.
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Proof. Assume that Q is an interpolating irreducible function of degree n; then, in view of
Proposition 3.1, any realization [é—‘—g] of Q satisfies Egs. (3.1) and (3.2) for some matrix
Y. A check on dimensions show that Y is square. We claim that Y is invertible. If not, there
exists a non identically zero matrix C; of the same size as C such that C;Y = 0; but then also
01:= [Cf%cl‘—g] satisfies the interpolation conditions (2.3); but Q and Q1 have the same (A, B)

pair and thus the same DSS factor, which leads to a contradiction. Therefore, Egs. (3.1) and (3.2)
can be rewritten as:

DU* — V* = CoY (5.3)
and
Y 'ApY = —o/* + Y ' BoU* (54)
_ g% —1 * -1
that is, Q = |: 'g/D;i f*QU l ! BQ1|; setting B:=Y ~! By, we immediately get (5.2).

Conversely, if Q has realization (5.2), then it is an interpolating function (in view of Proposition
3.1); it is irreducible because ¥ = I and thus has 0 kernel.
Finally, the calculation

o (—* | B\ (—/*+BU* | B
GH(F™) _<—v* | D U* |1
-o/*+BU* 0 | B
= BU* —o/* | B
DU* -V*|D

_ (—*+BU* | B _
~\DU*-V* | D =0

concludes the proof. [

Notice that the fact that the function Q in (5.2) is Schur implies that (—.7*, B) is controllable,
because —.o/* is antistable and —.o/* + BU* is stable.

It is now easy to see how to construct an example of an interpolating function of lower
degree. Let Y be a flat full row-rank matrix of dimension n; x n (which is thus right invertible),
and B; a matrix of dimension n; x p. Denote by YK the right inverse of Y. Then, setting
A= —Yo/*Y R4 BiU*Y R and C;:=(DU* — V*)Y R, we immediately see that Q| =

[AC‘I—I‘—BD‘] is an interpolating function of degree at most 7.

On the other hand to construct an interpolant of degree n which is not irreducible let us start
with two controllable pairs of matrices (A, Bg) and (.7, U) where A and ./ are stable matrices
of size n x n for which the solution Y of the Sylvester-equation

AgY — BoU* = Y.o/*

is singular (it is not hard to produce such matrices, provided U and B¢ have at least two columns;
in fact, to find conditions to ensure the invertibility of the solution of a Sylvester-equation in
the multivariable case is an interesting open problem). Now consider any matrix C¢ (of the
appropriate size) for which the pair (Cg, Ag) is observable such that there exists a matrix D
making the function Q(s) = D+ Co(sI — AQ)_IBQ a Schur-function. Finally define V as
follows:
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V* = DU* - CpY.

Then the equations in Proposition 3.1 are satisfied and thus Q is a solution of Problem 2.1 defined
by the triplet .«Z, U, V constructed above. Q is not irreducible but it is of McMillan-degree n.

In Theorem 5.2 and Proposition 5.1 we provide conditions assuring that the function Q with
realization (5.2) becomes a Schur or stable function, respectively.

Theorem 5.2. Let Q be as in (5.2), and suppose it has McMillan-degree n. Then Q is a Schur-
function if and only if

B=—R"'(U-VD-V(-DD)?),
where V € C"*P and R € C"", R is positive definite and the equation

AR+ RA*+UU*—VV*—VV*=0 (5.5)
holds.

Proof. According to the bounded real lemma the function Q is a Schur-function if and only if
the equation

R(Ag + BoD*(I — DD*)"'Cp) + (Ag + BoD*(I — DD*)"'Cp)*R
+CH(I —DD*)™'Co+ RBy(I — D*D)"'BHR =0 (5.6)
has a positive definite solution R, where the matrices (Ag, Bg, Cg, D) provide a minimal reali-
zation of Q.

The assumption on the McMillan degree of Q implies that (5.2) is also a minimal realization.
Expressing the matrices A and Cg using (5.2) straightforward calculation gives that

Re/*+ AR+ (UU*—VV¥)
—(RB+U—VD)I — D*D)"Y(B*R+ U* — D*V*) =0
holds. Introducing the notation
V =(RB+U—VD)(I — D*D)"?
Eq. (5.5) is obtained. [J
Based on this a parameterization of Schur solutions to the interpolation problem can be obtained
using the results in [1,12].

Notice that (5.2) yields an interpolant even if we drop the requirement to be Schur, but require,
for instance just stability. This is analysed in the next proposition.

Proposition 5.1. Let Q be as in (5.2), and suppose it has McMillan-degree n. Then Q is stable
if and only if

B =2, (U-W),
where W € C"*? satisfies the generalized Pick condition, i.e. the Lyapunov equation

APy + PwA*+UU* —WW* =0 (5.7)

has a unique positive definite solution.
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Proof. Assume that Q with the realization given in (5.2) is a stable function. The assumption
concerning its McMillan-degree implies that this realization is minimal, i.e. there exists a matrix
2o > 0 for which the equation

(—/* + BU"Po+ Po(—o +UB*)+ BB* =0
holds. This can be arranged to
AP + Py A+ UU* = (U + 24 BYU + 25 B)* =0,

Introducing the notations

Eq. (5.7) is obtained.
Conversely assume that (5.7) holds. A straightforward calculation gives that

Pw(—d* — PRHU = WU = o + WU — WH2),
(o + WU* = WHPHPw + Py (A + WU* — WHPLH*
+ (U = W)U — W*) =0.

Now the controllability of the pair
(L + P3N U - W)W*, 2, (U — W)
implies the stability of (< + W(U* — W5 2,1). O

Notice that, if Q has realization (5.2), then the matrix Y in (3.2) is equal to the identity, and
therefore, the representation (4.23) of S in Proposition 4.2 takes on the form:

G (—yi* +BU* -2 'v(DU* - V*) | B—27"(VD — U))

DU* —V* | D
_ (2?42 +2BU*—VDU*+UU*) | B+2 '(U—-VD)
- DU* — V* | D
(4 +2BU*2?7' + (U - VD)U*?"' | 2B+ (U - VD)
B (DU* — VvH)7~! | D '

Setting eventually
Bs:=?B+U - VD,

we get

o + BsU*2™" | Bg
S = , 5.8
((DU* -vH2 1| D (5-8)

Finally note that the right null-pair corresponding to the zeros of the function I — Q Q* inside
C™ is given by the matrices

(—y/* 4+ B(I—D*D)"3V*, V* — (I —DD*"'D{ — D*D)%V*) .
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Remark 5.1. For any B, the transfer function G’}‘_,}(Fg)_1 has the realization given in (5.2) but
it is not necessarily a Schur-function (or not even a stable one), therefore it does not necessarily
produce a solution of the interpolation Problem 2.2. Still, if the spectra of —.o/* and —.o/* + BU*
are disjoint, it will provide a function which interpolates the data .o/, U, V, D without further
constraints. In this sense, the above is a generalization of the Kimura—Georgiou parametrization.
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Appendix A
A.l. Proof of Theorem 3.1

(i) Assume that for ¢ (s) = G4 (s1 — &@)‘1%,5 + ¥ (s), where i is a matrix-valued polyno-
mial, the function F¢* is analytic at the eigenvalues of —&/;‘,. First we show that there exists
a function @ (s) = (sI — /) "' By + ¥ (s), where V¥ is a matrix-valued polynomial, such that
F 5* is still analytic at the eigenvalues of —,;z/f;. In fact, assume that .o/ is a k x k matrix. Then
using that

sSIQ(8) = Cot (5T — A 5) ™ By + (5,
for j =1,...,k— 1 where
j—1
Vi)=Y Cot ) Bys' + 5T (s) = Copt ) By + s
1=0
is a matrix-valued polynomial, we get that the function

F(s)[9*(s), —s¢™(5), 579" (5), ..., (=) 19*(9)]
= —FNBy (T + .5) G A 5C, (A3 C. ... (A5 C))]
- [‘//*(S)v Ilfik(s)$ l/f;(S), ] 1/’1?_1(5)]}

should be analytic at the eigenvalues of —,9/(’;. Since, according to our assumption, the pair
(¢, o 4) is observable, the matrix

%y
Gt g
2
Mi=| CoTs

‘ k—1
Gyt

is left-invertible. Multiplying by (M ~%)* we obtain that
F() (B (sT + £5) " —P(5)")

is analytic at the eigenvalues of —.o/ ;‘5, where
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Y (s)
Yi(s)

V(s)=ML| ¥2(05)

Vi1 (5)

Now consider a closed contour I' separating the eigenvalues of —&/}j from the (remaining)

poles of F. Then

/ F) BT+ o/5)"" =7 (5)]ds =0,
r
because the integrand is analytic at the eigenvalues of —.o7 ; Multiplying term by term we obtain

that
fD,%;;(sl +.o/3) " ds — / DY (s)ds
r r
+/ C(sI — A)"'BIZB(sT + £5)"" = (5)]ds = 0.
r
The first term is well known to be equal to Dé?:;; the second term is zero because W is a
polynomial. Thus, introducing the notation
= /(sl — A)T'BIB (T + 5) " = (9)]ds,
r
(A.1)

we obtain that

D,@(’; +CII =0.
Let us compute the value of AIT + H,sz/:;); using the identity (s/ — A) VA = -1 + s(s] —

A)~! (and a similar one for ./*), we get

All + 1.4 = /FA(SI — AT BIB (T + 5) 7 = (9)]ds
+ 61— AT B+ L) =T 017 ds
- /F BIZB(sI +.£5)"" = (9)]ds
+ [ 6T = AT BT+ L) =T 10
+ 61 =07 B =T O+ Sl
— /r(sl — AT BIB (ST + 57 =Y (9)]s ds

= —B%;,
+/(s1 — A)'BIB, — U ()T + 4] ds.
r

We claim that the integrand in the last term is analytic in I" and thus the integral vanishes. In

fact introducing the notation
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n(s) = (sI — A)"'BIB}, — ¥ (s)(s] + £})]
the identity

FOIB(sT + £3) " =Y ()T + £5) = DB — ¥ () (sI + £5)] + Cn(s)
gives that Cn is analytic inside I'. At the same time

sn(s) — An(s) = BIB) — ¥ () (sI + ./})]

gives that C An is again analytic inside I'. Continuing in a similar way we obtain that the functions
CA/n, j > Oare analytic inside I'. Using the assumption about the observability of the pair (C, A)
the equation

All + 1/} = —B#;, (A.2)

is obtained proving together with (A.1) the first part of the theorem.
(ii) First consider the case when A and —&/2 have no common eigenvalues. Then equation
AIl + BBy = —I1.</} yields that

(sI — A)II — B& = II(s1 + /).

Multiplying by (s + c;z/;;)’] from the right and by C(sI — A)~! from the left and rearranging
the terms we obtain that

C(sI — A 'BE(sI +.£3)" = C(sI — AT T+ CII(sI — /)7
Using that CII = —DZ%} we get that
F()By(sI + o£3)"" = C(sT — A)~'II.

If A and —Qsz/;; have no common eigenvalues then the right hand side is obviously analytic
at the eigenvalues of —.o/ ;‘) proving the last part of (ii). (Note that controllability of (A, B) and
(7 3, B4) was not needed in these computations. They will play a role in the general case.)

In the case when A and —&i; have some common eigenvalues essentially the same type of
argument can be applied with a small modification. Namely, assume that for some matrices — we
shall specify them later — the extended form of the first equation in (3.4) holds:

AL+ Bl T = .| % A0 A3
¢

Applying the same argument as before we can arrive at the equation

-1
— - A
-1 * ¢ 0
(D +C(sI — A" BT, B,y (sl - [ . _EZD

-1
I o — Ao
= —C(sI — A)~'UI, I + [0, CTT + DA | sI — — )
0 -,
Calculating explicitly the inverse of a block upper triangular matrix the second block equation
gives that
F)By(s1 + ) Ao(sT + A )™ + By(sI + )"
= —C(sI — AT + (CTI + DB (sI + 7).
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Now multiply both sides by det(s/ + E:,). If this scalar-valued function cancels the poles of
the function C(s/ — A)~'IT falling into the set of eigenvalues of —.o7 Z then the right hand side
will be analytic at the eigenvalues of —.o7 ;‘) Consequently for the function

¢*(s) = By (sI +.25) " Aoadj(s + L) + Byadi(sI + 7).
where adj denotes the adjoint of a matrix, the product F¢* is analytic at the eigenvalues of —.o/ ;;
Thus it remains to prove that Eq. (A.3) has a solution and the realization above of the rational
part of ¢* is controllable. Concerning the first statement we are going to prove that for any fixed
. —% .
matrices Ao, ./, the equation
ATl + BB, + T.d, = T Ag
has a solution in 17, @Z) In fact, the adjoint of the linear mapping
(1T, B,) + AIl + B%, + 11/,
can be written as
L+ [ATL+L(Z,)", BTLL.
If L is in the kernel of this linear mapping then equations
ATL+ L&) =0, BTL=0
hold, implying that the range of L is an AT-invariant subspace in the kernel of the matrix BT. The
controllability of the pair (A, B) implies that L = 0. Now since the kernel of the adjoint mapping

is trivial the original mapping should be onto, proving that Eq. (A.3) has a solution even in the
. —% .
case when we fix the matrices Ag, &7 p 1N advance.

Now we are going to address the problem of choosing the matrices Ao, yz As we have
pointed out the multiplication by det(s + y;) should cancel the poles of (s/ — A)~! arising at
the common eigenvalues of A and —JZ/:;. Without loss of generality we might assume that the
matrix .o/ :’;) is in Jordan form, i.e.

_&/2 =JInio @ g @ O

where z1, ..., z,, denote the eigenvalues of ;z/:;, ni, ..., ny are the corresponding multiplicities
and J; ; is an [ x [ upper triangular Jordan-block matrix with eigenvalue at z. Then set

_y; = ‘Iﬂ,Zl @ Jn,zz 69 e @ Jn,Zm’
A0:M1®"®Mk7

where M ; is a matrix of size n; x n with the only nonzero element at the south-west corner. Note
that the matrix —y; repeats the eigenvalues of —.o7 ;2 but with multiplicities equal the size of A.

Thus det(s! + 32)@[ — A)~! has no pole at the eigenvalues of —&7;, consequently F¢™* is
analytic at the eigenvalues of —.o/ ;

On the other hand the strictly proper part of (s + .o/ :Z)_IAO adj(s! + 3;) is
Z(sl +.5) " (—ot5) AoR;,
J

where the matrices R;, j =0, ..., are defined by adj(sI + ZZ,) = Zj szj. To check the con-
trollability of the pair (.7, > ; (—/ :;)j AoR;) the P-B-H test is applied. If £ is a left eigenvector
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of unit length of —.o/ ;; with eigenvalue z; (thus in block structure it has only one non-zero block,
in which the last element is 1 all the others are zero), then

e~ AoR;j =Y 2] EAoR;
J J
= £Aoadj(zy] + /) # 0.

(In fact, in block form it has only one non-zero block, and in this block its last element is 1,
all the others are zero.) The last identity follows is obtained from direct calculations using the
Jordan-form of —EZ, and the block-diagonal form of Ay.

This proves the controllability of the pair thus applying the argument used at the beginning of
the proof of (i) we can conclude that there exist a function

O*(5) = By(sI + L) +Y*(s),
(1 is a polynomial) such that F¢* is analytic at the eigenvalues of —.o/ 2 concluding the proof of
(ii) in the general case, as well. [

A.2. Example

The following example shows that the polynomial part in Theorem 3.1 is indeed needed.
A B .
Suppose we take F = (c D) with

a=[40] ==t 2]
=l ) o=l 2

Then F is easily seen to be

1
11+ST]1 1] .
oot 2o

If we take

Ady=—A", By=D,
we see that

Al + I/ + BAy = 0
is satisfied by 11 = [ ' 73]
In fact,

1 0]|—-1 -1
e s =[ 1 [ )

S K [

Thus
F()By(sT + o£3) 7!
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=(D+C(sI — A 'BYBy(sI + £5)"
117 [s=1 o 7't o 1 0l[s=1 o 77!
o 2|l 1 s—1| [t =1l)lo 1| 1 s—1

B 1 1
= 11+ st 1 ! 1 ﬁ (l)
= = i Rt vy A=

B 1 1
= 1 T 1 2 -1 1
e T ey 2t er 1 G

[ L 1
_ s—1 s—1
|4 2 _ _1 |
| -D? s (s—l)2:|
We are now looking for a polynomial matrix v (s) such that

F(s)(By(sT + £5) "+ (s))

is analytic at 1. Notice that this can be done because, for each row, the negative degree of F is
greater that or equal to that of the product F (s)%‘; (s + &/Z)_l. It easily seen that, for example,
the polynomial

Y (s) = [_11 ‘11] + [‘02 8} (= 1)

will do. In fact,

F(s)(By(sT + o£3) " +9(s))

1 1
— s—ll 5 s—1 1
S G=D? seT -2

1 1
-4 -4 2(s—1)—2 0
s—1 s—1

+[_‘ - L +2 —i+2}+[ =2 0}

N

Appendix B. Proof of Lemma 4.1

We can write

SO + Oy

(A | B o | U o | U
_<C D) “urr 1) v o
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o 0lu o 0|uU
—|-BU*»™' A|B|4+|-BU*27" A|B
—pu*z~' c|D vigl 0o
of 0o|lu
= —BU*7™! A| B
—(DU*—vH7~' | D
Similarly,
SO+ O
(A B o |V N o |V
“\cp)\-vrz | o) "\vio ! | 1
o V 0o|v
= | -BU*2! A —BU*J} L alo
—purz™' c|o vigt o |1
o v
_ —BU*2"! A 0
—(DU*—VvH77' C |1

So the inverse of the above matrix is easily seen to be

o +V(DU* —vH2 ! —_vCc |V
(SO +0n) ' = —BU*7"! A 0
(DU* — V)7~ —c |1
Therefore,
0= (85012 + 017180 +6y)
o +V((DU*— V52~ —vc | v o 0l|uU
— —BU*2! A 0 —BU*2! Al B
(DU* — V)2~ —c | 1) \—~wur—voz' c|D
o 0 0 0 U
BU*»™! A 0 0 B
= |-vibur-vH2 ! vc o+vDU*-VHP ! —vC | VD
0 0 —BU*2! A 0
—(DU* — V¥~ ! C (DU* — v*)2~! —C

(13

Using the change of basis T = (_1, (1)) we get
A'=TAT™', B =TB, C=CT,

513
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which applied to our system yields:

o 0 0 0 U
A B —BU*?™! A 0 0 B
<C, D) = 0 0 o+VDU*-VHP! —VvC|-U+VD
0 0 —BU*2™! A ~B
0 0 (DU* — v¥2~! —C D
o +V(DU* —VvH2~ ! —vC | -U+VD
- —BU*2! A -B
(DU* — V)2~ —c| b

Proof of Lemma 4.2. Inverting the relation Q = T (S) we get

Q0 =To(S) = (SO12 + 02) " (SO11 + O21),
($O12 +02)0 = (501 + O2),

$(0120 — 011) = =(0220 — O21),
S=(020—02)(-0120 + 601!

and so we can write

020 — O
_ o \% Ao | Bo o U
“\viz | [ J\Co | D) \vizl|o
AQ 0 BQ AQ 0 0
= VCQ of VD | — VCQ of U
cp V*27'| D Co V7l|o
AQ 0 BQ
—|vcy o VD—-U
Co V! D
Similarly,
—0120 + 0O
il V\ (Ao | Bo o U
— \—urz7' | 0)\Co | D N\t 1
Ao 0 Bo Ag 0 0
=_[vcy o vD| 4+ |VCo < U
o -uz'| o 0 —utzl |1
Ag 0 —Byp
= |vcy o -VD+U

0o vtz 1
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So the inverse of the above matrix is easily seen to be

Agp —BQU>'<<@_l —By
(—01,0+0) ' =|VCy A+ (-VD+UU*?' | -VD+U
0 Uy |
Therefore,
§S= (020 - 02)(—=0120+O1)"!
Ao 0 Bo Ag —~BoU*2™! —Byg
=|Vveco o | VD-U||VCy A+ (-VD+U)U*?" ' | -VD+U
cCo V2| D 0 Ut 1
Ag —BoU*2™! 0 0 —Byg
VCo o+ (=VD+U)U*27! 0 0 -VD+U
=1 o BoU*?~! Ag 0 Bo
0 (VD —U)U*2~! VCo o VD-U
0 pU*7~! Co Vol D
p— A B
—\C|D
Using the change of basis T = (_1, (1)) we get
A'=TAT"!, B =7TB, C =Cr"!
which applied to our system yields
Ag —BoU*2~! 0 0 —Bp
A OB VCo o+ (=VD+U)U*27' 0 0 -VD+U
(C,D> =| o 0 Ao 0 0
0 0 VCo o 0
—Cop (DU* — v p~! Co V7! D
Ao —~BoU*2™! Bo
=|vCo “4+U-VDU*?™' | VD-U
Co v*—punHz' | D

concluding the proof of the lemma.

Proof of Theorem 4.3. Consider first the controllability subspace of the realization (4.23) and
assume that the linearly independent columns of a matrix oo span the orthogonal complement
of this controllability subspace. Then due to the fact that this orthogonal complement is (Ag —
vz lvc 0)* invariant there exists a matrix I"g such that the following equations hold:

afy(Bg — Y2~ (VD - U)) =0, (B.1)
wy(Ag —Y27'VCp) = T'ga}. (B.2)
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Computing (B.1)U* — (B.2)Y, we get that
wfy(BoU* —YZ~'VDU* + Y2~ 'UU* — AgY + YZ7'VCyY) = —Tga}yY.
Now using (3.1) and (3.2) we obtain that
(YL —YPT VYV + Y27 UU*) = —TgayY.
Le.
(@pY? et =TolahY?™"). (B.3)

An immediate consequence of this equation and the controllability of the pair (Ag, Bg) that
the row vectors of a*QY 2~ are linearly independent. In fact, from Eq. (B.3) it follows that

Ker[ﬂ_lY*aQ] is F*Q invariant. So, let « be an eigenvector of I'%, F*QK = uk, for which
P 'Y gk = 0.
Then multiplying (B.1) and (B.2) from the right by x* we obtain that equations
K*OlZBQ =0,
KrapAg = K ay
hold, implying — due to the controllability of the pair (A g, Bp) —thata gk = 0. Since the columns

are o are linearly independent, « should be the zero vector.
On the other hand equations in (B.1) and (B.2) can now be arranged into the following form
A B
* ok yop—1 0 0 _ *
lag, —apY? ]|:VCQ VD—U} = [I'gay, 0], (B.4)

proving (i).
Conversely, if for some matrices 8, y, I', assuming that the column vectors of 8 are linearly
independent, the equations

p*of = I'B*, (B.5)

% % AQ BQ _ *
y*. 8 ][VCQ VD_U] = [Iy*,0] (B.6)

hold, then — using that the row vectors of 8* are linearly independent — Eq. (B.5) implies that the
eigenvalues of I" form a subset of that of .«Z, and furthermore multiplying (B.6) from the right by

[;{] we obtain that
—TIy*Y =y*"Y A" + B* AP + B* Pt B.7)
holds. Invoking Eq. (B.5) we get that
VY + P A = T (y*Y + B*2).
Since the matrices I" and —.2Z have no common eigenvalues we get that
y*Y +8*2 =0,
ie.

ﬁ* — _V*Ygfl’
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Substituting this into (B.6) the obtained equations

y*(Bo — Y2 {(VD —U)) =0,
Y (Ag —Y?'VCq) = T'y*

imply that the column vectors of y are orthogonal to the controllability subspace of the realization
given in (4.23), concluding the proof of (ii).
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