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Geometric structure and properties of linear time invariant

multivariable systems in the controller canonical form*

Christina Kazantzidou! and Lorenzo Ntogramatzidis *

Abstract

In this paper, we analyse some fundamental structural properties of linear time-invariant multi-
variable systems in the controller canonical form and present a direct method for the computation
of bases and associated friends for output-nulling, input-containing and reachability subspaces in
terms of the parameters of the system and the invariant zero structure, both in the nondefective
and in the defective case. Using this analysis, it is possible to express the solvability conditions of
important control and estimation problems in terms of easily checkable conditions on the system

matrices.

1 Introduction

Geometric control is a classical tool for the analysis of structural properties of linear and nonlinear
systems, and in the solution of fundamental control and estimation problems, such as disturbance
decoupling, fault detection, tracking control, unknown-input observation and model matching. For
surveys of the extensive literature in this area, we direct the interested reader to the comprehensive
monographs [1], [25], [17], [2], see also the recent textbook [8].

The most significant and useful subspaces of the classic geometric theory for linear time-invariant
(LTT) systems are the so-called controlled invariant and conditioned invariant subspaces. The most
important types of controlled invariant subspaces are the so-called output-nulling, reachability ,and sta-
bilisability subspaces. Conditioned invariant subspaces are the dual of controlled invariant subspaces.
Similarly, input-containing, unobservability and detectability subspaces are the dual of output-nulling,
reachability and stabilisability subspaces, respectively. In this paper, for the sake of conciseness, these
subspaces will be referred to as the fundamental subspaces. Controlled invariant, output-nulling,
reachability and stabilisability subspaces are used in the solution of control/rejection problems (dis-
turbance decoupling, noninteracting control, and so forth), see e.g. [3]-[5], whereas conditioned in-

variant, input-containing, unobservability and detectability subspaces are employed in the solution of
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observation/estimation problems (unknown-input observation, fault detection, etc), see e.g. [26]-[29].
Typically, the solvability to these problems is expressed in terms of a condition involving some of
these subspaces; this condition (or set of conditions) is constructive, in the sense that the matrices of
the controller/filter are usually obtained by computing a so-called friend of the subspace used in the
solvability condition, which is a matrix that renders that subspace (being it controlled or conditioned
invariant) invariant with respect to the closed loop. Therefore, a fundamental problem in geometric
control theory is the computation of a friend that enables all the free eigenvalues of the closed-loop
to be assigned.

The traditional algorithms for the computation of the largest output-nulling, reachability, input-
containing and unobservability subspaces are based on monotonic sequences of subspaces which con-
verge to the desired subspace in a finite number of steps. In the pioneering paper [10], under some
unnecessary assumptions, an algorithm was proposed that employs the Rosenbrock system matrix
pencil for the calculation of a spanning set of the supremal reachability subspace of a system. A
framework for the computation of basis matrices for the aforementioned subspaces of an LTI system
was established in [13], which avoided the restrictive assumptions of [10]. In particular, it was shown
in [13] that computational methods based on the Rosenbrock system matrix pencil can be used under
the same general conditions of the subspace recursion methods in [1] and the special coordinate basis
methods in [2]. This procedure was extended in [11] for the case of repeated eigenvalue and invariant
zero structure.

In [9], the framework of [10]-[13] was employed for the computation of basis matrices of the
fundamental subspaces for single-input single-output (SISO) LTI systems in the controller canonical
form and particularly elegant and insightful expressions were obtained in an explicit way. In the SISO
case, the supremal output-nulling reachability subspace is the origin, so that the basis matrix for the
output-nulling subspace of systems in the controller canonical form depends only on the invariant zero
structure. In the same paper, this approach was used to show that it is possible to derive necessary
and sufficient conditions for the solvability of the global monotonic tracking control [14] with state
feedback in terms of the non-zero entries of the output matrix C.

For multiple-input multiple-output (MIMO) systems [15], [22] in the controller canonical form, the
computation of the fundamental subspaces is much more articulated and rich. In [19]-[21], important
preliminary results were given in the calculation of output-nulling and reachability subspaces for
MIMO LTI systems in the controller canonical form. Of particular importance is the approach taken
in [6] for the determination of bases for the supremal output-nulling and reachability subspaces of
strictly proper multivariable systems in the controller canonical form. This approach hinges on the
Smith canonical form of polynomial matrices and addresses also the defective case. One limitation of
[6] is the fact that only the case of double multiplicity of the invariant factors in the Smith canonical
form was taken into account. Another major limitation of [6] was the lack of a procedure for the
computation of the feedback friends that render the supremal output-nulling and reachability subspace

invariant for the closed-loop.



This paper generalises the results of [9], investigating several aspects related to the computation
of basis matrices for output-nulling and input-containing subspaces of MIMO LTI systems in the
controller canonical form, without the assumption that the system is strictly proper. The second
main objective of this paper is to extend the result in [6] to the case of a defective invariant zero
structure with arbitrary multiplicities, by exploiting the approach developed in [10]-[13]. The Smith
canonical form is used, but two different cases are considered, depending on whether the polynomial
matrix containing the invariant factors is zero for an invariant zero or not. If that matrix is zero for
an invariant zero, we show that the computation of a basis matrix for output-nulling subspaces can
be considerably simplified. The method proposed here allows to derive the explicit structure of the
output-nulling or input-containing subspaces at hand, which is very useful in expressing the solvabil-
ity conditions of a number of control/estimation problems in terms of, for example, the number of
minimum-phase invariant zeros of the system, or even more explicitly in terms of the non-zero ele-
ments of a matrix of the system, see e.g. [9] for the problem of monotonic tracking. We also show how
to compute the associated friends of output-nulling and reachability subspaces; this aspect is crucial,
because, as mentioned above, in virtually all control and estimation problems for which a geometric
solvability solution is available, the computation of the decoupling filter involves the friends of the
output-nulling or input-containing subspaces. Differently from the classical methods for the com-
putation of friends of controlled invariant and output-nulling subspaces, which hinge on state/input
decompositions of the system (see e.g. [1, Chapter 4], [17, Theorem 4.18] and [12]) here we show
that the explicit structure of output-nulling or input-containing subspaces delivers the corresponding
friends of these subspaces in a simple and natural way, with the simultaneous assignment of the free
closed-loop eigenstructure. In addition, output-nulling and reachability subspaces are computed for
the defective case without the need of any restrictive assumption. This latter aspect is particularly
useful for dead-beat control and estimation problems, where the calculation of a friend requires the
assignment of repeated eigenvalues at the origin.

The paper is organised as follows. In Section 2 we provide preliminary material for multivariable
systems in the controller canonical form and in Section 3 we define the fundamental subspaces of
multivariable systems. Section 4 deals with the computation of bases and friends for output-nulling
and reachability subspaces and bases for input-containing subspaces for multivariable systems in the
controller canonical form. The results are illustrated with numerical examples in Section 5, followed
by concluding remarks.

Notation. The origin of a vector space is denoted by {0}. The image and the kernel of a
matrix A are represented by im A and ker A, respectively. The symbol & stands for the direct
sum of subspaces. The symbol i represents the imaginary unit, i.e., i = v/—1, while the symbol @
represents the complex conjugate of @ € C. Given a rational matrix P(\) € R(\)™*" the normal
rank is defined as the maximum number of its linearly independent row vectors or column vectors
and is denoted by normrank P, see e.g. [18]. A p x m polynomial matrix T'(\), can be written as

T\ = [T(A)]?diag A XY + To()), where the matrix [T()\)]? denotes the highest column



degree coefficient matriz and the degree of the j-th column of T¢(\) is lower than ¢;, see e.g. [23],
[18]. If [T()\)]il has full rank, then T'(\) is called column proper, [23], [18]. A polynomial matrix T'(\)

with normrank 7'(\) = r can be decomposed as

diag{1,...,1,e1(A),...,ex(N)} O

T(A) = Ur(A\) E(QN) Ur(A) = UL(A) 0 o

Ur(A),

where UL (), Ur(\) are, respectively, p X p, m x m unimodular matrices, E()) is the Smith canonical
form and €1 (), ..., €,(\) denote the invariant factors with e;(N)|...|ex(A) and 1 < deger(A) < ... <

dege,(N), p <7, [7], [18]. Given a polynomial matrix T'(\), we denote T(z)(?) = dd;iT()\)

. Finall
s inally,

the i-th canonical basis of R"™ is denoted by e;.

2 Preliminaries

In this paper, the time index set of any signal is denoted by T; this symbol stands for R™ in the
continuous time and N in the discrete time. Consider a completely reachable MIMO LTI continuous

or discrete-time system X governed by

Dx(t) = Ax(t) + Bu(t),

1)
y(t) = Cx(t) + Du(t),

where, for all teT, x(t) € X = R" is the state, u(t) € &Y = R™ is the control input, y(t) €Y = RP
is the output, and A € R™*", B € R™"™, (C € RP*", D € RP*™, We identify the system with the
quadruple ¥ = (A4, B,C, D). The operator D represents the time derivative Dx(t) = x(¢) in the
continuous time, and the unit time shift Dx(¢) = x(¢ + 1) in the discrete time. Without loss of
generality, we assume that [ C' D | is full row rank. We also assume that rank B = m and that ¥ is
in the so-called controller canonical form, see e.g. [24], [23], [18]-[21], [6], i.e., the matrices A, B are

in the following form:

A A 0 Aip B
O WIS Il (2)
| Awt Ams o A | B, |

where A;; € R">*" B; e R*™ for i € {1,...,m}, j€{l,...,m} and

[0 1 ... 0 | 0 L. 0 | [0 ]

Ajj=1| ' ' ' s A= ' ' . Bi=1| " |
0 0 ... 1 0 ... 0 0

| Q55,0 Qg1 - Q-1 | | Q540 --- Qi1 L BJ'T i

Bl =[1 Bi2 Bz - Bimls, Bs =[0 1 Bag ... Bamls-ees B=1[000 ... 1].



Let A € R™*™ be the matrix consisting of the v, v1 + va, . .., n-th rows of A, which are denoted by

ajT, je{l,...,m}, and let B € R™*™ be the matrix consisting of the nonzero rows of B, i.e.,
SR _ ;
oy o110 - Ollp—1 Q120 .- Q1211 --- QLm0 .- Olmu,—1
-
i Qg || @210 -0 021m-1 G220 - 0220p-1 --- 2m0  --- 2mp,—1
- - )
T
| ®m | | ¥m,1,0 -+ Qmly-1 Om20 --- Am2pp-1 --- Cmm0 --- Cmmury—1 |
T - ;
1 1 B2 Bz - Bim
-
~ 2 0 1 [3273 . /32,rn
B = . = . . .
T
| B | [0 0 0o ... 1 |

The transfer function matrix of the system X is equal to Gy(\) = C (A1, — A)"' B+ D. We

define the matrices
Cs(N) E CS\), De(\) = B tdiag{\,..., A"} — B~L AS()\),

where S(A) is the n x m polynomial matrix defined as

s1(A) 0 \
S(\) = (%) s = N de{t . m,
0] Sm(A) /\u]' 1

see e.g. [24], [23], [18]-[21], [6]. Notice that [DZ()\)]IC1 — B! is nonsingular, so that Dy()) is column
proper and its determinant is not the zero polynomial. From the structure theorem of Wolovich and

Falb [24], there holds
(A — A)S(A) = B Ds(A), (3)

which gives C' S(A\) D5*(\) + D = C (A1, — A)"' B4+ D. Then Gyx(\) = Ny()\) D5 '()\) is a right
matrix fraction description of the transfer function matrix Gx(\), where the numerator matrix is
Ne(\) & Cy(A) 4+ D Dy()N), which has full normal rank.!

An essential tool used in this paper is the so-called Rosenbrock system matrix pencil Py (), which
is defined as Py()\) & [A—g In g}. We recall that the invariant zeros of (A, B, C, D) are the values of

A for which Pg()) loses rank with respect to its normal rank.

Lemma 2.1 Let Py(\) be the Rosenbrock system matriz pencil of a MIMO system (A, B,C, D)
in the controller canonical form and Nx(X) = Cs(X) + D Ds(X). There holds normrank Py(X\) =
normrank Ny (A) + n.

SN
D

] is full column
=(A)

'This follows directly from the fact that [ C D ] has been assumed to be full row rank and [

normal rank by construction.



S(N)

Proof: From (3), which can be written as [ A — A1, B ] [DE(A)

} = O, it follows

S(A)
Dx(X)

P () [

)
Ns(A)

and, from the Sylvester’s rank inequality,? there holds

S(N) S(A)
normrank Ps () + normrank —n —m < normrank | Pg())
Dx(X) Dx(A)
0
= normrank = normrank Ny(\).
Ns(A)
The normal rank of [ DS (2\))\)] is equal to m for all A € C by construction, and therefore
z
normrank Py (\) —n < normrank Ny (). (5)
From the identity [A_CA In g} = [C(A_I;I - IO] [A_())‘ In Gf(/\)}, we also have that
n p
normrank Py (A) = normrank Gy(\) + n. (6)

Using again the Sylvester’s rank inequality, we have

normrank Gy, (A\) = normrank (Ns(A) D;l(/\)) > normrank Ny (\) 4+ normrank Dgl(\) —m
= normrank Ny () + normrank Dy, (A) — m = normrank Ny (), (7)

because normrank Dy *(\) = normrank Dy ()\) = m, and from (6)-(7), we find

normrank Py (\) = normrank Gy () +n > normrank Ny (\) + n. (8)
From (5) and (8), we obtain normrank Pg(A) = normrank Ny (\) + n. |
Remark 2.1 If the system is square, i.e., p = m, then

det Py(A) = det (A — A1) det (D — C (A= AI,)"" B) = det (A — A I,) det (C (A I, — A)"'B + D)
= det (A — A1,) det Ny(\)/ det Dy(A) = det (A — AT,) det Ny(\)/ det(A I, — A) = (—1)™ det Ny ()

and the invariant zeros are immediately seen to be the roots of the determinant of Ny ().

Corollary 2.1 The invariant zeros of a MIMO system ¥ = (A, B,C, D) in the controller canonical
form are given by the zeros of Nx(X).

Proof: In view of Lemma 2.1, Py()\) loses rank when Ny () loses rank, i.e., at the zeros of Ng(\),
which are equal to the zeros of the greatest common divisor of all the highest order minors of Ny (),
see e.g. [18]-[21]. [ |

2Given two rational matrices P(A) € R(A)™*™ and Q(\) € R(A\)™*9 there holds normrank (P()\) Q(\))
normrank P(\) + normrank Q(\) — n, [7].

[\



3 Geometric background

We now introduce some concepts from classical geometric control theory that will be used in the sequel.
More details can be found for example in [17]. An output-nulling subspace V of ¥ = (A, B,C, D) is
a subspace of X for which there holds [é} VC(Va{0})+im [ g} or, equivalently, for which there
exists a real-valued matrix F such that (A4+ BF)V CV C ker (C'+ D F'), which is called a friend of
V. The set of friends of V is denoted by §(V). We denote by V* the largest output-nulling subspace
of 3.

Input-containing subspaces can be defined as the dual of output-nulling subspaces. Indeed, by
defining the dual 2T = (AT, CT,BT, DT) of 3, an input-containing subspace S for X can be defined
as the orthogonal complement of an output-nulling subspace for ¥ . This is equivalent to saying that
an input-containing subspace S is a subspace of X satisfying [ A B |((S@U)Nker[C D]) CS.
We denote by §* the smallest input-containing subspace of 3.

The so-called output-nulling reachability subspace on V*, denoted by R*, represents the set of
initial states which are reachable from the origin and the corresponding output is identically zero and
can be computed by R* = V* N S*. The dual subspace Q* = V* 4+ §* is the so-called unobservability
subspace. Recall that if [g} is full column-rank and [ C' D ] is full row-rank, an LTI system X is
left-invertible if and only if R* = {0} and right-invertible if and only if Q* = X

Let F € §(V*). The closed-loop spectrum can be partitioned into two parts: i) o(4 + B F | V*),
which is the spectrum of A+ B F restricted to V*; and ii) o(A+ B F'| X /V*), which is the spectrum of
the mapping induced by A+ B F on the quotient space X' /V*. The eigenstructure of A+ B F restricted
to V* can be further split into two sets: the eigenstructure of o(A + B F'|R*), which is completely
assignable with a suitable choice of F' in §(V*); and the eigenstructure in o (A + B F'| V*/R*), which
coincides with the invariant zero structure of ¥, see e.g. [17, Theorem 7.19] and is fixed for all the
choices of F in F(V*).

The following two lemmas provide a useful way to compute basis matrices for R*, V*, [11]-[13].

Lemma 3.1 Let r 2 dimR* and let AL, ..oy Ap be distinct complexr numbers all different from the
invariant zeros of the system and such that, if \; € C\ R, there exists j € {1,...,r} \ {i} such
that \j = Ni. Let A\i,..., A\, be ordered in such a way that the first 2s values are complex while the

remaining are real and for all odd k < 2s we have A\y11 = . Let [I}I//i} be a basis for ker Py(\g), so

A-M\eI, B[ Ve ] _ Vir1 ] [ Vi
that[ - DHWJ =0, ke{l,...,r} and for all 0ddk:<23,[wk+1} = |:Wk:| Then
Rf=im [Vi+Vo i(Va—=V1) | ... | Vaso1 + Vo i(Vas — Vas1) | Vasy1 ... Vi .

Remark 3.1 The same result of Lemma 3.1 holds for the computation of V* when we consider
Ay ooy Apy 21, . . -, z¢ distinet complex numbers, where A1, ..., A, are different from the invariant zeros
and z1,...,2p are the invariant zeros of the system. If, we restrict this operation to the minimum-

phase zeros of the system, we obtain the supremal stabilisability subspace V; of the system, which is



the largest output-nulling subspace for which a friend F' exists such that all the eigenvalues of A+ B F

are asymptotically stable.

We now consider the defective case. Let A be the Jordan structure that we wish to associate
to the mapping A + B F'|R*, where A = blkdiag{J(A1),...,J(A\)}, and £ = {A1,...,A\,} C C be
self-conjugate; we denote by p; the multiplicity of );, so that pu; +... 4+ p, = dimR*, and p; = p;
whenever \; = Xj. In A, each J()\;) is a Jordan matrix for \; of order p;, and may be composed of
up to g; mini-blocks J(\;) = blkdiag {J1(\;), ..., g (Ni)}, where 1 < g;. Let pig, k€ {1,...,9i}, i €
{1,...,v} denote the order of each Jordan mini-block Jj();), so that p; ;, = pj,x Whenever \; = Xj and
Wi = i1+ ...+ pig. We denote P ] {pir}, 1€{1,...,v}, ke {l,..., g} the partial multiplicities
of the eigenvalues Ay, ..., A\, in A. Thus, £ and P univocally identify A up to the order of the Jordan
blocks. The possible mini-block orders p; ;, of the Jordan structure of A + B F'|R* are constrained
by the conditions of the Rosenbrock theorem, [16]. If £ and P satisfy such conditions, we say that
the pair (£, P) defines an assignable Jordan structure for A+ B F'|R*, see also [12].

Lemma 3.2 Let (L, P) comprise an assignable Jordan structure for A + BF|R*. For all odd
i < 2s and for i € {2s+1,...,v} and j € {1,...,9;}, there exist vectors [“,,VZJJZ], such that
[A_A”" B} {vf’“} - [v"’j’k_l}, k€ {2,...,pij}, where [vi,’j_’l} is a basis for ker Ps()\;) and for

C D Wij,k 0 Wij,1
. Vitrgk | [ Vigk Vig 1 _ [ Vidl = Vidp Vil _ [Vir - Vig
all 0dd i < 2s, [w“'l’j”f} N [Wzgk] Let [Wml N [W"’j’l o Wigmig [T Wil [Wia o Wi, |7 Then
R*:lm[‘/l+‘/2 1(‘/2_‘/1) | ’ V25—1+V25 i(VQS_VQS—].) | ‘/28-‘1-1 Vl/]

Remark 3.2 For V* the same result holds, but (£, P) must also contain the invariant zero structure.

Likewise, for V7 we must have that (L,P) contains the minimum-phase invariant zero structure.

In [10, Proposition 5|, it is shown that V* is made up of two parts, which may have nontrivial
intersection: V} which is linked to ker Py(A) when A is an invariant zero, and R* which is linked
to ker Py;(A) when A is not an invariant zero. In [6], it is shown how to compute V*, considering a
strictly proper system (A, B,C) in the controller canonical form. However, the theorem is proved
considering the particular case of invariant zeros with double multiplicity. In the SISO case it was
proved that R* = {0}, but this result does not hold true in general in the MIMO case. The output-
nulling reachability subspace R* is the origin in the case of MIMO systems in the controller canonical
form if the kernel of Cy()\) is the origin for all A different from the invariant zeros. If p > m, then
normrank Cy(A) = m and the nullity of Cx(\), which is equal to m — normrank Cy, (), is zero.

We now consider the dual of Lemma 3.1.

Lemma 3.3 Let g  dim O* and let Ay ..., Ag be distinct complex numbers such that, if A; € C\ R,
there exists j € {1,...,q} \ {i} such that \j = X\;. Let \1,...,\; be ordered in such a way that the

first 2s values are complex while the remaining are real and for all odd k < 2s we have \j41 = \. Let



[ Q. Py | a basis for the left null-space of Ps(\y), so that | Qr Py | [A_)c\*k In g} =0, ke{l,...,q}.
and for all odd k < 2s, [ Qr+1 Prt1 ] = [Qk Py ] Then

Q* = ker ([ (@+Q2)" 1(Q2—Q1) | ... [(Qasm1+Q25) " 1(Qas — Q2s-1) | Qg1 --- Q) }T) :

The case of nontrivial Jordan structure can be stated analogously, and will be omitted for the

sake of brevity.

4 Fundamental subspaces and the controller canonical form

4.1 Output-nulling and reachability subspaces

In this section, we consider nonstrictly proper multivariable systems in the controller canonical form.

The following theorem shows how to compute R* and construct the associated friend.

Theorem 4.1 Consider a MIMO system ¥ = (A, B,C,D) in the controller canonical form and
choose distinct and complex Ai, ..., Aog, Aosy1,-.., A different from the invariant zeros, ordered in
such a way that for all odd i < 2s we have \iy1 = \; and )\; are real for all i > 25+ 1. Then R* is
computed by R* = im V', where

V=[Re{V(A)} Im{VA)}|...[Re{V(A2s—1)} Tm{V(Aos—1)}|V(A2s41) -.. V(M) ], (9)
V(\) = S\) V(N) and V(N is a basis matriz for ker Nu(X;), i € {1,...,7}.

Proof: Multiplying both sides of (4) on the right by a basis polynomial matrix V() of ker Ny ())

gives

S V()

N = 0.
Dy (M) V(X)

Ps () [

def

Denoting V(\) = S(A\)V(\), we compute V()\;) for i € {1,...,r}, such that for all odd i <
25, V(Aix1) = V(A\i). For all odd i < 2s, we construct s pairs of real vectors

[ VW) + V(A1) 1(V(Nis1) = V(X)) | = [2Re{V(N)} 2Tm{V(\)} ]

and a basis for R* is given by the image of V in (9). |

In order to construct a friend of R* such that o(A+B F | R*) = {1, ..., A}, first choose one vector

v; from each matrix V' ()\;) in such a way that for all i < 2s the vector v;4; chosen from V' (\;11) is the

complex conjugate of v; and the r vectors v;, i € {1,...,r} are linearly independent, and define the

full column-rank, real matrix X ef [vitve i(va—vy) | ... | Vas—1+Vas i (Vas—Vas—1) | Vast1 -.. Vi .
def g

Next, denoting W(A) = Dy(X) V(A) and computing W (\;) for i € {1,...,r}, select the r vectors w;
from the matrix [ W (A1) ... W(Aas) W(Aasy1) ... W(A)] which correspond to the chosen v;, and



define the real matrix Y & [Wi+wo i(Wo—W1) | ... | Wos—1+Was 1(Wos—Wos_1) | Wosy1 ... Wyl
A friend of R* is constructed as F =Y XT, see [13].
We now remove the assumption that Aq,..., A\, are distinct and assume that they are real for

simplicity.

Theorem 4.2 Let ¥ = (A,B,C,D) be a MIMO system in the controller canonical form and let
r = dimR*. Let Ai,...,\, be real numbers different from the invariant zeros, with multiplicities

Wiy, My, TESpectively, such that p1 + ...+ puy, = r. Then a basis matriz for R* is given by R* =

im[ Vi Vo ... V.|, where for alliec{1,...,v}
N (ki—1) ~
Vi=[ vow von® L YTy = S0 V() (10)

and V(\;) is a basis matriz for ker Ny (\;).
Proof: We multiply (4) both sides on the right by a basis polynomial vector V() of ker Ny () and

obtain

A-)\I, B
C D

V()

woy | = 0, (11)

where V(A) = S(A) V(\), W()\) = Dyg(\) V()). Taking the first derivative of (11), we have

A=XL, B || &V | | VY
C D || W) 0]
We prove by induction that
A=\, B || 535V | | Eos=v o (12)
C D AW (N) 0

We have proved that it holds true for kK = 1 and assume that it holds true for k — 1, i.e., let us assume

that

B 1 dmfl K—2
A—)\I, B iV () _ ﬁgﬁvm
C D || wm LW 0

and differentiating

K K— K k—1
a-x1, B || v (i + ) V) | | eV )

¢ D|| eV 0 0

we obtain (12). Computing %%V()\) for each A\; and k € {1,...,u; — 1}, i € {1,...,v}, we obtain
Vi as in (10) and a basis matrix for R* is given by the image of V.=V Vo ... V, |. [ |

10



Theorem 4.2 does not discuss the construction of the friend F'. On the other hand, one can easily
proceed as outlined above by taking into account the constraints imposed by the Rosenbrock Theorem
on the dimensions of the Jordan mini-blocks of the mapping A + B F'| R* as detailed in [12].

Now we focus our attention on the subspace V} associated to the invariant zeros of a system. For
this reason we assume that R* = {0}, i.e., the case where the system is left-invertible. The following
theorem provides a structure for a basis matrix of V* = V} in the case where the invariant zeros are

distinct and complex.

Theorem 4.3 Consider a left-invertible MIMO system ¥ = (A, B,C, D) in the controller canonical
form with ¢ distinct and complex invariant zeros z1, . .., 220, 22041, - - - s 2¢, ordered in such a way that
for all odd i < 20 we have zjy1 = Z; and z; are real for all i > 20 + 1. Then a basis matriz for V* is

giwen by V* =V =1imV, where
V=[Re{vi} Tm{vi}|...|Re{vas1} Tm{vas_1}|Vaoy1 ... V¢ ], (13)

vi = S(zi) Vi and v; is a basis vector for ker Ny(z;) for i € {1,...,0}. The matrizc W for the
computation of an associated friend F = W VT that assigns the invariant zero structure of ¥ is given

by
W = [ Re {Wl} Jm {Wl} ’ ’ Re {ng_l} Jm {WQO—_l} ‘ Wos+1 ... Wy ], (14)
where w; = Dy (z;) v;, i € {1,...,¢}.

Proof: Since the system has distinct invariant zeros, the Smith canonical form of Pg(z;) has one
invariant factor €;(\) = (A — z1)... (A — z¢), which implies that the kernel of Pg(z;) is 1-dimensional.

From

; (15)

DZ(ZZ')

PE(Zi)[ o ]: Ns(2)

we have that a basis vector for ker Py(z;) is given by

Vi def S(Zz) -
= Vi,
Wi Dy(2i)
where Vv; € ker Ny(z;). Since the invariant zeros are distinct, the Smith canonical form of Ny(\) is
diag{lv-"vLEl()‘)}

0]
vectors v; = S(z;) v;, where v; is a basis vector for ker Ny(z;), such that for all odd i < 2s,v; 41 = V.

} . Consequently, the dimension of ker N(z;) is 1. For each invariant zero, we compute

In view of Lemma 3.1 and Remark 3.1, we construct o pairs of real vectors
[ Vi + Vit i(Vi_H — Vz') ] = [ Q%Q{VZ‘} 2’Jm{vi} ]

for all odd i < 20 and a basis for V* is given by (13). We also construct o pairs of real vectors for

the complex w; and W is constructed as in (14). |

11



Remark 4.1 If a MIMO system (A, B,C, D) in the controller canonical form is square, i.e., p = m,

and D is nonsingular, then it has n invariant zeros and thus V* = X.

Remark 4.2 For a SISO system (A, B,C) in the controller canonical form with ¢ invariant zeros
ordered as in Theorem 4.3, the transfer function is given by Gy(\) = ¢x(\)/ds(N). Since z1,..., 2

are the roots of cg(\), the nullity of ¢5(z;) is 1, so that

Re {1} Jm{l} |...| Re{l} Jm {1} 1 ... 1
N . Re {Zl} Jm {Zl} ... | Re {22571} Jm {2’2571} Z295+1 - - ze
Vi =im . . . . J
| Re {71} Im{ T L] DR {Z2s W} Jm {225 st e 2T
see also [9)].

The following theorem concerns the case of invariant zeros with multiplicity greater than 1. We
assume, for the sake of simplicity of exposition, that the system has one invariant zero with multiplicity
¢ and the multiplicities of z as root of the u < m invariant factors in the Smith canonical form of
N5 (A) are ri, r2,...,7y, so that 1 + 72 + ...+ 1, = £. If a system has more than one repeated

invariant zeros, the same procedure may be followed for each of them.

Theorem 4.4 Let ¥ = (A, B,C,D) be a left-invertible MIMO system in the controller canonical
form that has a real invariant zero z with multiplicity £. Decompose Ny(A) = Cx(A) + D Dy () as
Ny (A) = UL(X) E(XN) Ug(X), where E(N) is the Smith canonical form of Ng(\) with invariant factors

€j(A) and degej(N) =71;, j€{l,...,u}. Then V* =V =imV =im [V} Vo ... V, ], where

. . N NG R T—
Vj:{S(Z)Vo,j ’ S(z)(l)vo,j-i-s(z)vLj ’ ‘ %VOJ—FE; 1 S&J)_WV;{] ],(16)
and

Vo = Ugp'(2) em—p+js

r—1

3 _ Un(2)5=D .

Vij = ~U;'(2) Z?/i—)l)'Vl’j’ ke{l,...,r; =1}, je{l,...,u}.
1=0 )

The matriz W for the computation of an associated friend F = W VT that assigns the invariant zero
structure of ¥ is given by W = [ Wy Wo ... W, |, where for all j € {1,..., u}

~ . 5 (r=1) _ (rj—r—1) _
Wj = Ds(z) Vo, ’ Ds(2)) %0, + Ds(2) V1,5 ’ ‘ Bl o o5 + S 1M"w

(r;—1)! (rj—k—1)!

Proof: 1If we multiply Px(z) { o) } = {NZO(Z)
]

} on both sides by a basis for ker Ny(z), which is
Dy ()

S(2) Vo
~ Dy (z) o
There holds Vo = U (2) [ @m—pt1

factor €;(A). Denoting by Vo ; the column vector of Vp corresponding to the invariant factor €j(N),

DE(Z) Vo
with Uy (2) €m—,+; corresponding to the invariant

denoted by Vp, we have that Py (z) [ = O and { (:)} def [ 5(=) Vo ] is a basis for ker Py (2).

we have Vo ; = Up *(2) @m—ptj, 5 € {1,. .., u}.

12



For every invariant factor €;(\), we will find a matrix V; = [ vo; vi; ... V1 | belonging

to V}. The first vector is vo; = S(2) Vo ; and we will compute v, ;, & € {1,...,7; — 1}, which must
satisfy
A—=z In B Vi,j . Vi—1,5
C D || we o |
Taking the first derivative of (4), we have
-1, O S(\) A-\I, B &S | 0
O 0O || D\ c D || D5\ L NG (V)
or, equivalently,
A-\I, B 4S(N) _ S(A)
C D || &Ds(N) LN (N)
and if we take higher derivatives, we have
A=N, B || AH&eS( =S
C D || 5&5Ds(N) LA NG (V)
so that
) (%) ) (k—1)
A=zl B 5 = SE“)‘”’ ke{l,...,rj—1} (17)
C D DEE:')(N) - NEE:')(N) ) yeeeyly .
The second vector of V; will satisfy
A— ZIn B V1,5 . Vo,
C D Wl,j 0 '

Consider (17) for £ = 1 and multiply both sides on the right by v ;. Then we have

A— ZIn B S(Z)(l) \7’07]' . Vo,j (18)
c D || Ds(2)M o, Ny (2)M %o 5
and we add equation (18) with
A—zI, B[ S)%wy,; | [ o
c D || Du(2)v1y | | Ns(z)¥1y |
so that
A— ZIn B S(Z)(l) \707]‘ + S(Z) {717]' | . [ Vo,j
C D || Du(2)W %0, + Dy(2)¥1y | | Nu(2)M %0 + Ns(2)¥1y |

13



If ¥ ; is such that Ny(2)M) ¥, + Ng(2) v1; = 0, then

V17]’ = S(Z)(l) {’O,j + S(Z) \717j,
w1j = De(2)M %05 + Ds(2) V1.

To compute the third vector of Vj, the following must be satisfied

A-zI, B V2.j ] | Vi
C D w2 | o |
Adding
A-z1, B[ 200%a [ 5(x)05,
PO 2)2) Jg
C D || 22, | No(z) Yoy
to
A—=zI, B S(2)M ¥y _ S(z) V1,
C D Dy (2)M) ¥4 Ny(2)M v 7
yields
A—zI, B S(Z) vo,; + S(z )(1) Vij Vij (19)
C D M Yo + Dy(2)D vy, NE(QZ,)(Q) Vo5 + Ns(2)D ¥y
and M Vo + Ns(z )( )VLj may not be equal to 0. We add equation (19) with
A—zI, B S(z)va; | 0
C D || Du(2)¥2y Nu(2) V25 |
so that

A—-z1I, B (2)!(2) 0, + S( )( )Vl,j + S(Z) ‘727j

2 . o Y
C D || 250+ Da(2)V V1 + Du(2) 2y |

Vlj

@) -
NeB= G0 + Nu(2) D 15 + No(2) 925 |

If Vo ; is such that NZ(Z) Vo,j + Ng(z)(l) Vi, + Nx(z) Vo ; = 0, then
S(z)®@ ~
Vo = (23 VOJ + S( )( )Vl,j + S(Z) \PRT
Dy (2)@ y s
Wy = E(2|) Vo + Dg(z)(l) Vi + Ds(z) Vo ;.

If we continue with the same procedure, we find

Veg = T V0d +o+ 8(2) Y Va1 + 8(2) Vi,
Dy (2)() 5 -
Wy = E(,@u)vo,z + .+ Do)V Vs + Dy(2) iy

14



and v, j, k € {1,...,r; — 1} are such that the following equations are satisfied

0= NE(Z)(l) \70’]‘ + NE(Z) \717]‘,

Ny (2)@ - ;
0= 2(21) Vo + Ne(2)M V15 4 Na(2) Vo,
(20)

N«(z (7’]'—1) N B _
(27«(.)_1)1 Vo o No(2)V ¥y, 2+ Na(2) -1,
5 — 1)

where Vo ; = Ur ' (2) €m—pitj-

0:

To complete the proof, we show how to compute v, j, € {1,...,r; — 1}. The first equation of
(20) can be written as
0 = U,(2)VE(2)Un(2)¥0, + Un(2) E(2) DUn(2)¥0; + Us(2) E(2)Un(2) D0, + U (2) E(2)Un(2)%1
= U(2) B(2) (U(2)M 0, + Un(2) 1),

since F(z) Un(2) Vo = 0 by construction and E(2)() U(2) Vo; = 0 as z is a repeated zero. In this

case, Up(2)V Vg ; + Ug(2) V1,; must be equal to 0, so that V1 = —Ugr(2)"! Un(2)M ¥0;. We will

. _ _ (k=1) _
prove by induction that v, ; = —Uz'(2) 7:01 % Vij, & €1{1,...,r; —1}. To do so, let

’l‘bl = UR(Z)(I) ‘70,] + UR(Z) "}Lj’

Un(2)® ~ 5 ~
P, = R(Q') Vo + Ur(2)® Vi,j + Ur(2) Va5,
. T‘jfl UR(Z)(rj—l—l) B
¢Tj_1 = g mvl,j.

We prove that ¥, = 0,k € {1,...,7; —1}. We have proved that 1p; = 0. Let us assume that
Py =...= wrj_g = 0, so that

~ 3 U (2)
Vo = —UR (2) (1::(2') Vo,j + Ur(z )( )Vl’j>,

’ ri—3 rj—2—1)
~ _ UR(Z)( J ~
. = Ut E .
V’r‘,y 2,j R (Z) — (T'] _9_ l)' Vigs
and consider the last equation of (20). If it is written explicitly and taking into account that
E(2)Ug(2)vo; = 0 by construction and E(2)") Ux(2)¥vo,; = 0,k € {1,...,7; — 1} as z is a re-

peated zero, it follows that

ey )E( NG
0="U.(2) E(2)¥,,_1 + Z Z (i) Y 1k

k=1 \i=0
Since ¥y = ... = 9, _, = 0, then ¢, _; must be equal to 0 to ensure that U.(z) E(2) ¥, _; = 0,
regardless of F(z) being zero or not. Therefore
T 2 (TJ 1-1)
Vi-1j = Z T
1=0

15



Consequently, the r; vectors of V} corresponding to the invariant factor €;(\) are given by V; as in
(16). The same follows for every invariant factor €;(\), j € {1,...,u} and a basis for V* is given
by V¥ =im[ Vi Vo ... V,]. Computing the vectors w, ;, k € {1,...,r; — 1}, j € {1,...,u}, the
matrix W is constructed accordingly.
|
The following corollary shows that there is an alternative way to compute a basis for V* = V7 if
Ny (z) = O.

Corollary 4.1 If Ns(z) = O, then V* =V} =imV =im [V} Vo ... V,, |, where
Vi — S 1) o . S o 21
] = S(Z) V()J S(Z) VO,] e W V[)J ; ( )

Vo =Uxt(2)e;, jef{l,...,m}.

The matriz W for the computation of an associated friend F = W VT that assigns the invariant zero

structure of ¥ is given by W = [ Wy Wa ... Wy, |, where for all j € {1,...,m}
~ -~ P A
Wj - [ DE(Z) V()J‘ DE(Z)(I) V07j . % Voyj

Proof: 1If Ny(z) = O, then E(z) = O and we have m invariant factors and z is a root of all of them.
Thus, a basis matrix for the kernel of E(z) is the identity matrix, so that the kernel of Ny (2) is Uy !(2)
with Uy '(2)e; corresponding to the invariant factor e;(\). Consequently, Vo; = Up'(2)ej, j €
{1,...,m}. The equation 0 = Ny(2)M Vg + Ny(2) V1; = UL(2) E(2) (Un(2)M Vo5 + Un(z) ¥1,5)
holds true for every vi;, because E(z) = O and thus vi; can be taken equal to 0. Using the
same arguments for the subsequent equations of (20), we can take vo; = ... = Vr;—1,; = 0 and it
follows that the r; vectors of V* corresponding to the invariant factor €;(\) are given by V; as in
(21). The same follows for every invariant factor €;(\), j € {1,...,m} and a basis for V* is given by

V*=im[ Vi Vo ... V,, ]. The matrix W is constructed accordingly. [ ]

Remark 4.3 For a SISO system (A, B,C) in the controller canonical form that has one repeated

invariant zero z with multiplicity ¢, we have the case of E(z) = 0 and V* = V; = im V}, where

[ 0 . o |
z
_ (1) S(Z)(é—l) _ . . .
Vi S(z) S(z) @) A1 (1) 1 ’
I L (n—=1)2"2 L. (?:11) 2t |
see also [9].
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4.2 Input-containing subspaces

In this section, we generalise Theorem 4 in [9] to the multivariable case. Since input-containing
subspaces are the dual of output-nulling subspaces, we will first assume that the system is right-

invertible, so that @* = X. If p < m, so that Ny(\) is full row-rank, then the left null-space of Ny, (\)

is the origin and @* = X.

Let
A= [al’o &1’,/1_1 d270 6{2’1,2_1 dm,O dm,um—l ],
. L -
B = [ /61 /62 ce /Gm ]a
C= [71,0 o Y11 Y20 o0 Y2ue-1 - Ym0 o VYmwm—1 ]a

where a; i, Bj, 7;,x represent the columns of fl, B‘l, C respectively.

Theorem 4.5 Consider a right-invertible MIMO system X in the controller canonical form with £

distinct invariant zeros. Then S* = ker @), where

R _ i
3 §110 - Sim-1 §120 -0 §12m-1 oo &m0 oo Slmum—1
0 & §210 - &1m-1 20 - £22m-1 - Lm0 - E2mum—1
= . = . . . . . )
T
L& | [ S0 oo G- &e20 oo Se20m-1 o Smo oo Eomum—1 |

=~ —k—1 —1 ~ 1 . A
ik = —XiT(Dﬁj Z;j] + Z;jik‘—i-l (’Yj,l -DB™! aﬂ)zﬁ F 1)7 k=0,...,v; —2

- (22)
§ijwv—1 = —X] D B;, jefl,...,m}
and XZT is a basis row vector for the left null-space of Ny(z;).
Proof: Since the invariant zeros are distinct, let us consider a vector
(&) X ] =[&10 - &Gam—t1 &20 - &E20-1 - Eimo - Cimpm—1 Xi |
in the left null-space of Pg(z;). Imposing
(& x| ] Ps(z) =0T, (23)

it follows for j € {1,...,m}

&ijwi—1=—X; DB;,
ijvj—2 = X (D /Bj Zi+Yjp—1 — D B Cjyi—1)

vi—1
~ —1 ~_ 1 ~ _
Gjo=—x; | DB;z" +> (vu—DB &),
=1
0=—2&0+[&1m-1 - EGmum—1]050+X Vjo-
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From (23), we also have that [ & x; | Pu(2:) [DS(?))
(2

0'. Computing im X;r = (ker NZ(ZZ')T)T and E;-r, i€ {l,...,¢}, using (22), we obtain

} = 0" and from (15), we obtain x; Nx(z;) =

& | xi €110 E11m -1 1m0 Emam—1 | X1

T

& | X9 €2,1,0 €211 €2,m,0 E2mum—1 | Xa
(@ Pl=| .| . |= . . . . .

T T

&0 | X 1o o St o Com0 o Comum1 | X4

and therefore $* = ker Q).
|

Remark 4.4 If D is full row-rank and since Dy(\) is column proper, then the system has n invariant
{0}. If D # O and not full row-rank and if Ny ()

— fi’jﬂjj_l = 0, 1€ {1,...,£},j S
{1,...,m}. If Ng(XA) is column proper, then n; + ...+ n, = £ and the determinant of the matrix

zeros and @ is square and nonsingular, so that §* =

has column degrees ni, na,...,ny, then n; < v; and &J,n]. =

with entries & jo, ...

If Ny () is not column proper, then

§1,1,0

S* = ker Q = ker 210

RIAK

Remark 4.5 For a strictly proper MIMO system ¥ = (A4, B,(), and if Cs(\) has column degrees
=... :fi,j,zxjfl =0,1¢€ {1,...,€}, j e {1,...,m}. IfCE()\)

is column proper, then ¢; + ...+ ¢, = £ and the determinant of the matrix with entries the nonzero

})

C1y. .., Cm, there holds ¢; < vj; and & j;

gi,j,Oa cee

§1,1,n1-1

£2,1,n1—1

6&1,711—1

;&ije;—1 18 nonzero. Consequently,

e ], ]
= im | diag ey
Iul—cl

If Cx()) is not column proper, then

£1,1,0

S —ker@ = ker | 21

| 010

11,611

§2.1,01—1

5&1,01—1

0
0

0

’ ]
Iul —nq
0
0 0
0 0

0

0]

)

I

Um—Nm

£1,m,0

f?,m,(]

&,m,o

)
I

Vm—Cm

£1,m,0

£2,m,0

éﬁ,m,o

where for all i € {1,...,¢}, k€ {0,...,¢; — 1}, j € {1,...,m}

Cj
Gk =—Xi > YA " imxg = (ker Cx(z)7)

I=k+1
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gl,m,nm—l 0

o

52,m,nm—l

gﬁ,m,nm—l 0

fl,m,cm—l 0

[an}

g?,m,cm—l

ggvmvcrn_l 0

T

igng—1, 1 €{1,... €}, j € {1,...,m} is nonzero. Consequently,

s —im (diag{ [

0




There is an alternative way to compute & j . Notice that (23) becomes &, (A — 2z I,) +x,] C =07,
B =

SZTB = 0'. From the second equation, it follows that [&i1m—1 - Eimum—1] 0", which
implies £ 1,-1 = ... = & mupm—1 = 0, so that
[&10 - &Gz o Eimo - Cimpm—z]=—X; CP(z),

where P(z;) is the full row-rank matrix which contains the remaining rows of A — z; I, if we remove

the v, v1 + vo,...,n-th rows.

Remark 4.6 For a SISO system (A, B,C, D) with ¢ invariant zeros, if D # 0, then §* = {0} and if
D =0, then §* = im [IRO%}, see also [9].
5 Numerical examples

Example 5.1 Consider the controller canonical form

0 1 0 0[0 o0 00
0 0 1 0[0 o0 00
4|0 0 0 1o 0 00
1 2 3 45 6 10
0 0 0 0[O0 1 0 0

| 6 -5 —4 -3|-2 -1 | 0 1 |

We have v; =4, vy = 2, so that

0
A0
A0 M_a -3\ —-2x-1 —6X-5
S(A) = . Ds(\) = :
A0 B3NP AN +5A+6 A4 A+2
1
- 0 A -
(i) Let
12 1 1]11
C= .
-1 -2 -1 1|11
_ A EAZ 2041 A1 1 o]t o ASHAZ420+1 A+1]
We have C5(A) = CS(A) = [)\3—/\2—2/\—1 ,\+1} o [2/\2+4A+3 1] [0 (/\+1)3] [ —2(A\242) —2} -
U,(A\) E(A)Ug(X). The system has one invariant zero z = —1 with multiplicity 3 (one invariant

factor with degree 3). We compute

o U e |10 0] _ 0| o — 1 Ae | 1

0=Ug (-1)e: [3 10 [1] [1_» 1 Ug (=1) Ur(2)"” vo [_317
Jave) I

2= v (B0 o) <[ 0]
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so that

[ vo | [ S(-1)%0 vi | [ S=1)® ¥+ S(-1) %
wo | | Ds(-1)vo | | wi Dy (1) ¥ 4 Dy(—1) vy
[ vo | e 1)()‘70+5( W ¥+ 9(=1) ¥
| wa || 200G D)W ¥+ Dy(—1) 9y
and
ro 1 07
0o -1 1
0 1 -2
1% _[Vo vi V2]_ 0 -1 3
W Wop W1 Wo _11 _43 _25
1 -6 8
L 2 -5 14

—25 28 =31 34 10 —44

Then V* = im V and a friend is computed by F = W VT = 2 [179 %6 —7 100 4 —1o4 |-

—H
(ii) Let

[1 3 3 1\1 1]
C = .
1 -3 -3 —1\1 1

We have Cs()) = C S(\) = [ (1° “1} [ H”l 0 ,][“*1)2 1] — U, (\) E(\) Un(\) with

—(A+1)3 A1 (A+1)3 -2 0
Uzt (-1) = [(1) _10/2} We compute vo; = Ug'(—1)e; = {ﬂ and Voo = Upg'(~1) ey = {_;/2} and
therefore
[0 [-12 o 0o ]
0] 1/2 —-1/2 0
- 8 S(=1)® - 0| -1/2 1 —1/2
V|_ S o ‘ S(-D%02 S i0s  H o _|o 1//2 ~3/2 3//2
w Dy(—1) Vo1 ‘ Dy(~1)¥o2 Ds(-1)D v, 220U g, ol O
1|32 6 —15/2
2 | -1 -3 5/2

Then, V* = im V and a friend is computed by F = W V' = [231/;15 32/;; :iﬁ _62/1;4 1{2 ff]

(ili) Let C =1 2 1 1 1 1]. The system has no invariant zeros, which implies that V} is the

origin, and the dimension of V* = R* is 5. A basis vector for ker Cy,(\) is v(\) = [}\3+;;\;21)\+1], SO
that v(A) = SN VA =[ -A—1 =AA+1) =X2A+1) =N OA+1) XB+HAZ+2204+1 A\ +
9 T _ - _ f,\573,\474,\3712,\2713/\74] : :
AM+20+1) ], wA) =Dg(N)v(\) = vt an?end | Assume that we are interested in
constructing a friend for V* = R* that assigns one repeated eigenvalue A = 0. Then we compute

r-1 -1 0 0 O
-1 -1 0 O
0

0
vi0)®  v(0)®) (0@ 0 0 -1 -1
v ] v vO® 5= G G 1 0 o o5
w w(0) w(o)® O WO wOn 0 1 2 a3

2! 3! 4!

-4 -13 -12 -4 -3
L-4 -6 —4 -2 -1l

20



A basis matrix for V* = R* is imV and an associated friend is computed by F = WV =
2 3 -1 -1 -2 —4
10/3 —-1/3 1/3 —2/3 —2/3 —5/3]

Example 5.2 Consider the system ¥ = (A, B, C, D) in the controller canonical form

0 1 0 0 0 0 0
0 0 1 0 0 0 0
A= | -5 —4 -3|-2 -1, B=|1 0|,
0 0 0 0 1 0 0
[0 0 0 -7 -6 0 1|
C = S 012[710 Y1 Y2 | Y20 Y21 s D:[O 0]7
1111 1 O Tht T Ro 0 3

We have v = 3, v = 2, so that

110
A0 A3+ 3A2 44\ +5 A+2
- -
SA) =1 A0 |, Dy (\) = )
YL 0 A2 46N+ T
- 0 A -
Let also
. -5 —4 -3 -2 -1 S - 10 o
A= =@ a1 6u2 dpo az1|, B 12[ ]: [B1 By ]

0o o0 0 -7 -6 01

1 -1
We compute Ny (A) = Cx(N\) + D Dg(N) = {)\2+)\71 2190422
invariant zeros of the system are given by the roots of det Ny(\), i.e., 21 = —3/2 and 2z = —7/2.
We compute im x{ = (kerNE(,zl)T)T =im[1 4],im xg = (kerNE(zQ)T)T =im[ —31/4 1]
and Q = [gf} _ [51,1,0 1,11 €1,1,2 €120 €121

}, which is not column proper. The

} using (22). Consequently,

&1 L0 €211 212 €20 &2
—-15 0 0
2 —4 0 =58 —12 -8 =30
S* = ker Q = ker =im| o o0 1
5/2 -1 0 -17/2 -3 5 0 0
—-24 1 O

Concluding remarks

In this paper, we generalised the results of [9] for proper multivariable systems and employed the
framework of [10]-[13], based on the Rosenbrock matrix system pencil, for the computation of the
output-nulling, reachability, stabilisability subspaces and their duals. It was shown that this tech-
nique enables us to obtain particularly elegant and useful expressions for the basis matrices for the

aforementioned subspaces.
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We also showed how the computation of output-nulling subspaces can be simplified if the nu-
merator matrix Ny(\) is the zero matrix for an invariant zero. The computation of output-nulling
reachability subspaces was shown explicitly and considering the defective case as well. The results

were exploited for the computation of associated friends of output-nulling and reachability subspaces.
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