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Abstract—In this paper, linear discrete-time descriptor systems
with norm-bounded parametric uncertainties are under consider-
ation. The input signal is supposed to be a ‘“‘colored” noise with
bounded mean anisotropy. Sufficient conditions of anisotropic
norm boundedness for such class of systems are given.

I. INTRODUCTION

Robust control has been one of the most popular research
areas in control theory in the recent years. Considerable
attention is paid to problems of robust stabilization and robust
performance of uncertain normal dynamical systems in both
continuous and discrete-time cases [1]-[3]. A great number of
fundamental results based on the theory of normal state-space
systems is successfully extended on descriptor systems [4], [5].
Interest in stability analysis and control of descriptor systems
with parametric uncertainties has grown recently due to their
frequent presence in dynamical systems, which are often
causes for instability and bad performance of control systems.
It is known that control of uncertain descriptor systems is
much more complicated than that of the normal ones.

In discrete-time Hoo-approach the input signal is assumed
to be square summable, i.e. it has to be with limited power.
The so-called bounded real lemma has played an important
role in solving this problem. In context of both normal and
descriptor systems, a great number of results on 7 ,-control
are reported and different approaches are proposed in [3], [4].

Anisotropy-based approach deals with the stationary random
Gaussian signals with known mean anisotropy level, which has
a sense of “spectral color” of the signal [6], [7]. Anisotropic
norm defines a performance index of the system. The feature of
anisotropy-based approach is that anisotropic norm of the sys-
tem lies between the scaled Hy-norm and H.-norm. Hence,
solving performance analysis problem for anisotropy-based
case automatically solves Ho- and Ho-analysis problems.
Some results on anisotropy-based robust control design and
performance analysis for normal systems with norm-bounded
uncertainties are obtained in [8], [9]. These results are based
on the solution of algebraic Riccati equations.

The problems of anisotropy-based performance analysis and
suboptimal control for descriptor systems are studied in [10].
The obtained result provides numerically effective method of
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control design for descriptor systems. The aim of this paper
is to obtain conditions on anisotropic norm boundedness for
descriptor systems with norm bounded uncertainties.

II. PRELIMINARIES

A linear discrete-time stationary descriptor system in the
state-space representation is written as

Ex(k+1) = Ax(k)+ Bw(k), (1)
y(k) = Cux(k)+ Dw(k) 2)

where z(k) € R", y(k) € RP, and W = {w(k)} ez is a sta-
tionary sequence of square-summable random m-dimensional
vectors with a bounded mean anisotropy A(W) < a (a > 0
is known), F' is a singular matrix, i.e. rank £ = r < n.

The transfer function of the system (1)—(2) is defined by the
expression

P(z)=C(zE—-A)"'B+D, zeC.

Ho- and Ho-norms of the system (1)—(2) are defined as
follows

I|P|l2 = (;ﬂ /027r tr(P*(eiw)P(ei“’))dw>é,

|Plloc = sup @ (P(e")).
we(0,27]
Here, P*(e™) PT(e7™) is a conjugate system,
o(A) =  /max|\;(ATA)| is a maximal singular value of
the matrix A. ’

Definition 1: The system (1) is called admissible if it is

1) regular (A : det(A\E — A) #£0),

2) causal (degdet(AE — A) = rank E),

3) stable (p(E, A) = max [A| ¢, det(s5-a)=0y < D

For more information, see [4], [11].

The sequence W can be generated from the Gaussian white
noise sequence V = {v(k)}rez, v(k) € R™ with zero mean
and identity covariance matrix by an admissible shaping filter
with a transfer function G(z) = Cq(2Eq — Ac) ' Bg + Dg.



Mean anisotropy of the signal is Kullback-Leibler information
divergence from the probability density function (p.d.f.) of the
signal to the p.d.f. of the Gaussian white noise sequence.

Mean anisotropy of the sequence may be defined by the
filter’s parameters, using the expression

— 1 (7 mS(w

where S(w) = GW)G* (W), (-7 < w < 7), Gw) =
lim;_ G(lei“’) is a boundary value of the transfer function
G(2).

Remark 1: Mean anisotropy of the random sequence W,
generated by the shaping filter G(z), is fully defined by its
parameters, so the notations A(G) and A (W) are equivalent.

Mean anisotropy of the signal characterizes its “spectral
color”, i.e. the difference between the signal and the Gaussian
white noise sequence. For more information, see [6], [7].

Definition 2: For a given constant value a > 0 a-anisotropic
norm of the system P is defined as

1PN, = sup {[|PGll2/l|Gll2 = G € Ga},

dw

i.e. the maximum value of the system’s gain with respect to
the class of shaping filters

G, = {GeH,™™: AG) <a}.

So, a-anisotropic norm || P||, describes the stochastic gain
of the system P with respect to the input sequence W.

For the regular system (1) there exist two nonsingular
matrices [11] X and Y such that E; = XFEY = diag(I,,0).

Consider the following change of variables

_1 _ .Tl(k)
me_bﬂﬂ 3)
where z1(k) € R™ and z5(k) € R* 7.

By left multiplying of the system (1)—(2) on the matrix X
and using the change of variables (3), one can rewrite the
system (1)—(2) in the form [11]

xl(k + 1) = Alll‘l(/{) + A12$2(k‘) + Blw(k’), 4)
0 = Asizi(k)+ Axpxa(k) + Bow(k), (5)
where
_ _ A A _ _ | B
M‘Xm“{@lAA’&‘XB—bJ’

Ci=CY =[C, Cs], Dy=D.

Matrices X and Y are found from the singular value decom-
position (SVD)

E = U diag(S,0)H™.

Here U and H are real orthogonal matrices, S is a diagonal
r X r-matrix, it is formed by nonzero singular values of the
matrix E

X = diag(S™, I,_,.)U", Y =H.

Representation (4)—(6) is called SVD canonical form [11].

In [10] the condition of anisotropic norm boundedness
for descriptor systems SVD canonical form is formulated as
follows.

Theorem 1: Let the system (1)-(2) with a transfer function
P(2) = C(2E — A)"'B + D € HoP*™ be admissible. The
following rank assumption is true:

rank [E B} =rank F. 7

For given scalar values @ > 0 and v > 0 a-anisotropic norm
of the system is bounded by 7, i.e.

1Pl <~

if there exist matrices L € R"™", L > 0, Q € R"™",
R e R™*(=7) g ¢ Rr=m)x(n=7) § ¢ R™*™  scalar values
n > ~2 and a > 0, for which the following inequalities hold
true:

n— (e det(¥))/™ < 7, (8)
v —nl,+BlOB; DI
{ Dy 1, <0 )
and (10)
L 0 0 0
where@({o 0 , = 0 S , = [Q R].
The proof of the main result is based on the following
lemmas.

Lemma 1: (Petersen [12]) Let matrices M € R™*P and
N € R7%" be nonzero, and G = G € R™*". The inequality

G+ MAN + NTATMT <0
is true for all A € RP*?: 5(A) < 1 if and only if there exists
a scalar value £ > 0 such that
G+eMM" + ENTN <O0.
Lemma 2: (Schur [13]) Let

¥ — {Xu

X12}
X

Xa2

where X717 and X5, are square matrices.
If X711 > 0, then X > 0 if and only if

Xog — X{5X 1 X12 > 0.
If X592 > 0, then X > 0 if and only if
X11 — X12X55 X{5 > 0.
III. PROBLEM STATEMENT AND MAIN RESULT
A linear discrete-time descriptor system is given by
Ex(k+1) = (A+ Aa)x(k)+ (B + Ba)w(k), (11)
ylk) = (C+Ca)x(k)+ (D + Da)w(k) (12)

where AA = MAANA, BA = MBANB, CA = McANc,
Da = MpANp, z(k) € R™ is a state vector, W =
{w(k)}kez is a stationary sequence of square-summable ran-
dom m-dimensional vectors with a bounded mean anisotropy
A(W) < a (the level @ > 0 is known), y(k) € RP is an



—1Q - 1Q" LAy I'By LT - QT -1Q 0
ATt IMA, + ATTIT — © 1By ATTT CT +aATITCT
BTt BT -l BIT?T DY +aBjUTCT | <0 (10)
L-Q-3Q7 T Ay I'By -Q-Q7 0
0 Cq+ aCyllAy Dy + aCyllBy 0 -1,
output, A € R?*7 is an unknown spectral norm-bounded 4 4
matrix: ||Allz == (A) < 1 iff ATA < I, (or Frobenius FM@ FM% 0 0
norm-bounded matrix as [|Allz < ||A| ). Matrices E, A, B, My Mg 0 0
C,D,Ms, Ny, Mg, Ng, Mc, N, Mp and Np are constant My = 0 0 0 0 )
real of appropriate dimensions. The matrix F is singular, i.e. FMfaix FMJ% 0 0
rank E = r < n. The system (11)—(12) is supposed to be 0 0 Mg’ Mp
admissible for all A from the given set. 0N 0 00
The transfer function of the system (11)-(12) is given by 0 0 Ng 0 0
PA(2) = (C+CA)(2E—(A+AA))"H(B+Ba)+(D+Da). N2= 1|, NE 0 0 o
Hereinafter, we suppose that the system (11)—(12) satisfies 0 0 Np 0 0
the following rank conditions:
L 0 0 0
rank BT = rank [ET,CT, NA], © = [0 0}’1_[ [0 S}’ =[Q RJ,

rank £ = rank [E, B, Mp].

For the regular system (11) there exist two nonsingular matri-

ces X and Y, using which we can transform the system (11)-

(12) to SVD canonical form (4)—(6). Introduce the following

denotations:

d Mg, d d

Mg =XMp = i |, N =Np, M4 =XMja,
Mp,

N¢ = N,Y, M% = Mg, N& = N¢Y.

The problem is to find for known values @ > 0 and v > 0
the conditions, which guarantee, that the following inequality
is true:

I1Palla <

Theorem 2: Let the system (11)-(12) in SVD canonical
form be admissible. If for known scalars ¢ > 0 and v > 0
there exist such scalars n > 72, g1 > 0, g2 > 0 and matrices
Q ER™X", R € Rrx(n—r)’ = R(”_T)X(”_T),\IJ € Rmxm,
LeR™> L>0TeR™>, YT >0:7YTL =1, for which
the following inequalities hold true:

n— (e 2 det(\I/))l/m <2, (13)
$+e, MM NT
{ lNll 1 —5111 <0, (14)
E+eaNS Ny My
{ fes Cer| <0 (15)
then | Pall, < 7.
Here T T
v —nl, DT Bj
$=| by -1, o0 |,
B4 0 =T
0 0
N, 0 O
M= |Mp O ,Nl[N’;;’ 0 0},
0 Mg, B

= is defined by (16).
Proof: Consider the inequality (9) from the theorem 1.
Taking into account the condition (7), we get By = 0. Trans-

form the expression B} ©By = [ B 0] {g 8} [%1} =
BYLB; > 0. So the inequality (9) is equal to
U —nl,+BYLB, DJ ] <0,

Dy -1,
using the conditions of lemma 2, we have
U —nl, D:ir BlT

Dy -, 0
By 0o -7

< 0. a7y

Now we write the inequality of the form (17) for the admis-
sible system (11)—(12)

U —nl,, (D4 + MpANp)T  (Bi + ME, ANE)T
Dy + MpAND —1Ip 0 <0
By + Mg, ANg 0 -1
(18)
or
v —nl, D;f BlT
Dy —Ip 0 +
B 0o -7
0 0
tsym | | Mp 0 A{%ﬁ 8 8} <0. (19)
0 Mg, B

Using the conditions of lemmas 1 and 2, we can rewrite the
inequality (19) as (14). Now we write the expression (10) for

the system (11)-(12) in the form
E +sym (M2AN3) < 0. (20)

Transform the inequality (20), applying lemmas 1 and 2:

1
=+ 8—MZMQT +e2Ng Ny < 0,
2



-1Q-1Q" Ay I'By L"—-QT-1Q o0
ATt A, +ATHT -0 1B, ALTT cr
==| BITT BIIT L BITT DY (16)
L-Q-3Q7 T'Aq I'By -Q-Q7 0
0 Cy Dy 0 -1,
E 4 9Ny Ny — My(—eoI) T MF < 0, ACKNOWLEDGMENT

E+4 &3NS Ny
My

Mo

ey < 0.

The last inequality coincides with (15). The expression (13)
is equal to (8). Consequently, the conditions of the theorem 1
hold true for the system (11)—(12), it means that its anisotropic
norm is bounded by a positive scalar value: || Pall, < 7.
|
Remark 2: If mean anisotropy level goes to infinity, i.e.
a — 4oo, then the inequality (13) holds true for any W,
and (14) has no sense. The expression (15) is a sufficient
condition of H .,-norm boundedness for the system (11)—(12).
Remark 3: Let the system be given by (11)—(12). If Mp =
0 and Np = 0, then the conditions of the theorem 2 become
simpler
n— (e det(W))"/™ < 47,

$+e MM NT
|: N1 —61] <07

E+€2N§N2 MQ
[ 7 S R

- U —nl,, + B LB, DE

Here$—{ Dy A
M= | nv=[Np 0].
Mp

M, Ny and = are defined in the theorem 2.
In this case, we do not use the algorithm of mutually inverse
matrices computation in order to find Y.

IV. CONCLUSION

This paper studies the problem of anisotropy-based per-
formance analysis for the class of uncertain discrete-time
linear descriptor systems with norm-bounded parametric un-
certainties in all matrices of the system and output equations.
The derived above conditions require mutual inverse matrix
searching procedure, which can be found, for example, in [14].
It is shown that the stated problem can be solved via matrix
inequality approach involving no parametric uncertainties.
Thus, the obtained result can be applied to anisotropy-based
robust controllers design problem for descriptor systems.
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Postdoctoral Fellowship program, and by the Russian Foun-
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