STRATIFICATION OF CONTROLLABILITY AND OBSERVABILITY
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Abstract. Cover relations for orbits and bundles of controllability and observability pairs
associated with linear time-invariant systems are derived. The cover relations are combinatorial
rules acting on integer sequences, each representing a subset of the Jordan and singular Kronecker
structures of the corresponding system pencil. By representing these integer sequences as coin piles,
the derived stratification rules are expressed as minimal coin moves between and within these piles,
which satisfy and preserve certain monotonicity properties. The stratification theory is illustrated
with two examples from systems and control applications, a mechanical system consisting of a thin
uniform platform supported at both ends by springs, and a linearized Boeing 747 model. For both
examples, nearby uncontrollable systems are identified as subsets of the complete closure hierarchy
for the associated system pencils.
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1. Introduction. Computing the canonical structure of a linear time-invariant
(LTT) system, @(t) = Az(t) + Bu(t) with states z(¢) and inputs u(t), is an ill-posed
problem, i.e., small changes in the input data matrices A and B may drastically change
the computed canonical structure of the associated system pencil [A - A B] (e.g.,
see [13]). Besides knowing the canonical structure, it is equally important to be able
to identify nearby canonical structures in order to explain the behavior and possibly
determining the robustness of a state-space system under small perturbations. For
example, a state-space system which is found to be controllable may be very close to
an uncontrollable one, and can therefore by only a small change in some data, e.g.,
due to round-off or measurement errors, become uncontrollable. If the LTI system
considered and all nearby systems in a given neighborhood are controllable, the system
is called robustly controllable (e.g., see [46]).

The qualitative information about nearby linear systems is revealed by the theory
of stratification for the corresponding system pencil. A stratification shows which
canonical structures are near to each other (in the sense of small perturbations) and
their relation to other structures, i.e., the theory reveals the closure hierarchy of orbits
and bundles of canonical structures. A cover relation guarantees that two canonical
structures are nearest neighbours in the closure hierarchy.

For square matrices, Arnold [1] examined nearby structures by small perturba-
tions using versal deformations. For matrix pencils, Elmroth and Kagstrom [23] first
investigated the set of 2-by-3 matrix pencils and later extended the theory, in col-
laboration with Edelman, to general matrices and matrix pencils [17, 18]. In line
of this work, the theory has further been developed in [21], and for matrix pairs
in [20, 42]. Several other people have worked on the theory of stratifications and
similar topics, and we refer to [2, 27, 31, 35, 49] and references there in. Further-
more, the related topic distance to uncontrollability has recently been studied in, e.g.,
[6, 22, 30, 33, 34, 46].

In this paper, we derive the cover relations for independent controllability and
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observability pairs associated with LTI systems. These relations are combinatorial
rules acting on integer sequences, each representing a subset of the Jordan and sin-
gular Kronecker structures (canonical form) of the corresponding system pencil. By
following [17, 18], and representing these integer sequences as coin piles, the derived
stratification rules are expressed as simple coin moves between and within these piles.
Besides, only coin moves that satisfy and preserve certain monotonicity properties of
the integer sequences are valid moves.

Before we go into further details, we outline the contents of the rest of the paper.
In Section 2, some linear systems background, including matrix pencil representa-
tions, are presented. In addition, a subsection introduces minimum coin moves for
piles of coins representing integer partitions that frequently appear in the covering
rules. Section 3 gives a concise presentation of the Kronecker canonical form (KCF) of
a general matrix pencil and its invariants, as well as the Brunovsky canonical form for
various system pencils. In Section 4, system pencils for matrix pairs are considered.
Concepts introduced include orbits and bundles for controllability and observability
pairs, matrix representations for associated tangent spaces, and their codimensions
expressed in terms of the KCF invariants. Equipped with all these concepts and no-
tation, Section 5 is devoted to the stratification theory, focusing on the derivation
of cover relations for matrix pair orbits and bundles. In Section 6, we illustrate the
stratification theory by considering two examples from systems and control applica-
tions, a mechanical system consisting of a thin uniform platform supported at both
ends by springs [44], and a linearized Boeing 747 model [51]. For both examples, we
identify nearby uncontrollable systems as subsets of the complete closure hierarchy
for the associated system pencils.

Following [23, 18], we present stratifications as graphs where each node represents
an orbit or a bundle of a canonical structure and an edge represents a covering relation.
A graph is organized with the most generic structure(s) at the top and other structures
further down, ordered by increasing degeneracy (increasing codimension). Figure 1.1
illustrates how to interpret such a graph, assuming that each node represents the orbit
of some canonical structure.

Fic. 1.1. A graph presenting a hypothetical closure hierarchy, where letters (a — f) represent
some canonical structures, the nodes represent orbits of these structures, and the edges represent
covering relations.

The topmost node shows the structure denoted a as the most generic structure.
The edge to the node b illustrates that a covers b, i.e., the orbit of b is in the closure
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of that of a and there are no other structures between them in the closure hierarchy.
Notably, all structures in the closure of b are also in the closure of a, although there are
no covering relations between a and these structures since b appears between them in
the hierarchy. Continuing downwards, b covers both ¢ and d and there is no covering
relation between ¢ and d. Further down, the orbit of e is in the closure of that of
d but not in the closure of ¢’s orbit. The most degenerate structure is f, which is
covered by both ¢ and e, actually showing that f’s orbit is in the intersection of the
orbits of ¢ and e. In this example, f is the most degenerate structure, whose orbit is
in the closure of all other orbits.

In Section 6, we make use of this type of graphs to illustrate closure hierarchies.
The graphs presented are generated with StratiGraph [21, 38, 40, 41], which is a
software tool for determining and presenting closure hierarchies based on the theory
in [17, 18, 42]. The current version of StratiGraph (v. 2.1) has support for stratification
of matrices, matrix pencils, and controllability and observability pairs. The theory of
the latter is presented and illustrated in this paper.

2. Background and notation. A linear time-invariant, finite dimensional sys-
tem (LTI system) is in continuous time represented as a state-space model by a system
of the differential equations

=
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~~
~
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Ax(t) + Bu(t), 51
() = C(t) + Du(t). 2
where A € C"*™ B € C"*™ C € CP*"™ and D € CP*™. Such a state-space system
is in short form represented by the quadruple of matrices (A, B,C, D).

System (2.1) is said to be controllable if there exists an input signal u(t), to <t <
t¢, that takes every state variable from an initial state x(tg) to a desired final state
x(tf) in finite time. Otherwise it is said to be uncontrollable. The dual concept of
controllability is observability. System (2.1) is said to be observable if it is possible
to find the initial state z(¢g) from the input signal u(t) and the output signal y(t)
measured over a finite interval tg < ¢ < ty. Otherwise it is said to be unobservable.

The controllability and observability of a system only depend on the matrix pairs
(A, B) and (A, C), respectively, associated with the particular systems

i(t) = Az(t),
y(t) = Cu(t),

of (2.1). The matrix pairs (A4, B) and (A, C) are referred to as the controllability and
observability pairs, respectively.

z(t) = Az(t) + Bu(t), and

2.1. The pencil representation. The set of matrices of the form G — AH with
A € C corresponds to a general matriz pencil, where the two complex matrices G and
H are of size my x np. Notice that all matrix pencils where m,, # n, are singular,
which is the case in most control applications.

A state-space system (2.1) can also be represented and analyzed in terms of a
matrix pencil, which in this special form is called a system pencil, S()\). In contrary
to a general matrix pencil, a system pencil emphasizes the structure of the system.
The associated system pencil for the state-space system (2.1) is

S(A):G—/\Hz{é g]—x{% 8} (2.2)
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where G and H are of size (n + p) X (n + m) and consequently m, = n + p and
np = n+m. The corresponding system pencils for the controllability and observability
pairs are

A 1
Sc()=[A Bl -A[L 0], and So(\)= M i\ m .
2.2. Integer partitions and coins. We give a brief introduction to integer
partitions and minimum coin moves, which are used to represent the invariants of the
matrix and system pencils and to define the stratification rules.
An integer partition k = (K1, K2, . ..) of an integer K is a monotonically decreasing

sequence of integers (k1 > kg > -+- > 0) where k1 + K2+ -+ = K. We denote the sum
K1+ K2+ -+ as > k. The union 7 = (11,72, ...) of two integer partitions k and v is
defined as 7 = k U v where 71 > 75 > ---. The difference 7 of two integer partitions

k and v is defined as 7 = k \ v, where 7 includes the elements from k except elements
existing in both k and v, which are removed. Furthermore, the conjugate partition of
k is defined as v = conj(k), where v; is equal to the number of integers in  that is
equal or greater than 7, for 1 =1,2,...

If v is an integer partition, not necessarily of the same integer K as x, and
Ki+-+K >vi+---+vy fori=12,..., then kK > v. When k > v and kK # v
then k > v. If k, v and T are integer partitions of the same integer K and there does
not exist any 7 such that k > 7 > v where k¥ > v, then k covers v. It follows that x
covers v if and only if x > v and conj(k) < conj(v). A weaker definition of cover is
adjacent [11, 35], where x and v can be partitions of different integers. We say that
k > v are adjacent partitions if either k covers v or if Kk = v U (1).

An integer partition kK = (k1,...,%n) can also be represented by n piles of coins,
where the first pile has k1 coins, the second k2 coins and so on. An integer partition
K covers v if v can be obtained from k by moving one coin one column rightward or
one row downward, and keep x monotonically decreasing. Or equivalently, an integer
partition k is covered by T if 7 can be obtained from k by moving one coin one column
leftward or one row upward, and keep x monotonically decreasing. These two types of
coin moves are defined in [18] and called minimum rightward and minimum leftward
coin moves, respectively (see Figure 2.1).

O ) O = 0@
00— — 00 00@ — 00
0000 0000 0000 0000

Fic. 2.1. Minimum rightward and leftward coin moves illustrate that k = (3,2,2,1) covers
v=(3,2,1,1,1) and k = (3,2,2,1) is covered by 7 = (3,3,1,1).

3. Canonical forms and invariants. In the following, we introduce the Kro-
necker canonical form (KCF) of a general matrix pencil and its invariants in terms of
integer sequences, as well as the Brunovsky canonical form for various system pencils.

3.1. Kronecker canonical form. Any general m; x n, matrix pencil G — AH
can be transformed into Kronecker canonical form (KCF) in terms of an equivalence
transformation with two nonsingular matrices U and V [26]:

UG- H)V!
=diag(Le,s- -+ Ley s J (1), ooy J(kq)s Noyy ooy Ns, LT 0 LT ),

) ey ’ 7 8900 m’ Mg

(3.1)
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where J(u;) = diag(Jn, (i), - - -, Jn,, (i), i =1,...,q. The blocks Jp, (1;) are hx X hy
Jordan blocks associated with each distinct finite eigenvalue p; and the blocks N, are
sk X 8 Jordan blocks for matrix pencils associated with the infinite eigenvalue. These
two types of blocks constitute the reqular part of a matrix pencil and are defined by

pi—A 1 I =X
Iy (i) = M—/\ L | oad Ne= 1..!>\
BRI 1

If m, # nc or det(G — AH) = 0 for all A € C, then ro > 1 and/or Iy > 1 and
the matrix pencil also includes a singular part which consists of the ro right singular
blocks L., of size e X (e, +1) and the ly left singular blocks L;k of size (nr +1) X ng:

Y
-2 1 .
Lsk:[ ] and LT = |1 "

Lo and L¥ blocks are of size 0 x 1 and 1 x 0, respectively, and each of them contributes
with a column or row of zeros.

In general, a block diagonal matrix A = diag(A4;, As,...,A,) with ¢ blocks can
also be represented as a direct sum

q
A=A @A oA =P A
k=1

Using this notation, the KCF (3.1) can compactly be rewritten as

UG- )V =LoL"aJ(m)®-- @ J(u) ©N,

where
To lo gi Joo
L=EPL,, L"=PL}, Iw)=EPn(u), and N=EPN,,.
k=1 k=1 k=1 k=1

Without loss of generality, we order the blocks of the KCF in the direct sum notation
so that the singular blocks (L and L”) appear first.

3.2. Invariants of matrix pencils. The matrix pencil characteristics can
equivalently be expressed in terms of column/row minimal indices and finite/infinite
elementary divisors. Two matrix pencils are strictly equivalent if and only if they
have the same minimal indices and elementary divisors or, equivalently, if they have
the same KCF, i.e., the same L, LT, J and N blocks.

The four invariants are defined as follows [26]:

(i) The column (right) minimal indices are € = (€1,..., €y, ), where €4 > €2 >
e > €y > €41 = - = €, = 0 define the sizes of the L., blocks, € x (e + 1).
From the conjugate partition (ry,...,re,0,...) of € we define the integer partition
R(G —AH) = (ro) U (r1,...,7¢;)-

(ii) The row (left) minimal indices are n = (N1,...,m,), where g1 > ng > -+ >
My, > Niy+1 = -+ = 1, = 0 define the sizes of the LZ]; blocks, (n; + 1) X 7. From the
conjugate partition (I, ...,1,,,0,...) of n we define the integer partition L(G — A\H) =
{o) U,y lyy)-



(iii) The finite elementary divisors are of the form (A — ,ui)hg),...,()\ — i)t

with hgi) > > hé? > 1 for each of the ¢ distinct finite eigenvalue u;, i = 1,...,q.
Here, g; is the geometric multiplicity of u; and the sum of all hg) fork=1,...,9
is the algebraic multiplicity of u;. For each distinct eigenvalue p; we introduce the
integer partition h,, = (h(lz), . .,hé?) which is known as the Segre characteristics.
These characteristics correspond to the sizes hfj) X h,(;) of the Jp, (1;) blocks (the
largest first). The conjugate partition J,, (G — AH) = (j1, ja, . ..) of hy,, is the Weyr
characteristics of ;.

(iv) The infinite elementary divisors are of the form p®1, p®2, ... p¥seo with 51 >
<o > 8g. > 1, where go is the geometric multiplicity of the infinite eigenvalue and
the sum of all s; for k£ = 1,..., g is the algebraic multiplicity. Similarly to case
(iii), the integer partition s = (s1,..., s, ) is the Segre characteristics for the infinite
eigenvalue, which correspond to the sizes s x si of the N, blocks. The conjugate
partition N'(G — AH) = (n1,na,...) of s, is the Weyr characteristics of the infinite
eigenvalue.

When it is clear from context, we use the abbreviated notation R, £, J, and N,
for the above defined integer partitions corresponding to the right and left singular
structures, and the Jordan structures of the finite and infinite eigenvalues, respectively.
In the following, these integer partitions are referred to as structure integer partitions.

3.3. Brunovsky canonical form. When considering canonical forms of the
system pencils S¢(A) and Sp (M) associated with pairs of matrices, we are (mainly)
interested in canonical forms obtained from structure-preserving equivalence trans-
formations. One such example is the Brunovsky canonical form. This canonical form
explicitly reveals the system characteristics from the system pencils. This is in con-
trast to the KCF, which destroys the special block structure of Sc(A) and S (M),
respectively, and only implicitly gives the system characteristics. Canonical and con-
densed forms for generalized matrix pairs appearing in descriptor systems [5, 43] are
out of the scope of this paper.

Given a controllability pair (A, B) there exists a feedback equivalent (also known
as I'-equivalent or block similar) matrix pair (Ap, Bg) in Brunovsky canonical form
(BCF) [4, 28, 31], such that

P[A— A, B [PRI Qol] — [Ap— A, Bp|= [ " jﬂ 5 } (3.2)

where A, = diag(Je,(0),..., /., (0)), A, = diag(J(p1),...,J(kg)), and Be =
diag(ee;, ..., ec, ). The transformation matrices P € C"™" and Q € C™*™ are
nonsingular and R € C™*™. Each block J(u;) in A, is block diagonal with the Jor-
dan blocks for the specified finite eigenvalue p;. J¢,(0) are Jordan blocks for the zero
eigenvalue and e; = [0,...,0, 1]T € C™*1. Moreover, the matrix pair (A, B.) is con-
trollable and corresponds to the L blocks in the KCF of S¢ (). If rank(Sc (M) < n
for some A € C then (A, B) is uncontrollable and there exists a regular pencil A,
whose eigenvalues correspond to the uncontrollable eigenvalues (modes).

The dual form of BCF for the observability pair (A, C) is

A, 0

P S A—>\In -1 AB_AIH B n

{0 TH C }P _[ Cp }— S0 A (3.3)
C, 0
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where A, = diag(Jy,(0),...,Jy, (0)), A, = diag(J(p1),...,J(1g)), and Gy =
diag(el ..., eano)' The transformation matrices P € C**™ and T' € CP*P are non-
singular and S € C"*P. The matrix pair (4,,C,) is observable and corresponds to
the LT blocks. If rank(So(\)) < n for some A € C then (A, C) is unobservable and
there exists a regular pencil A, whose eigenvalues correspond to the unobservable
eigenvalues (modes).

Some of the system characteristics that the BCF directly reveals are: (A, B)
has exactly m L blocks, one for each column in B, and m — rank(Bg) Lo blocks.
Likewise, (A, C) has exactly p LT blocks, one for each row in C,, and p — rank(Cp)
Lg blocks. Since €,,41 = ... = €, = 0, the column vectors €epy g1 Cepy ATE 0x1
and correspond to the Lo blocks; rank(B) = m — #(Lg blocks). For each Ly block one
input signal ug(t) can be removed without loosing controllability of (A, B.). Likewise,

the row vectors el el are 1 x 0 and correspond to the LI blocks, where for

Miy+17"777 "M
each LY block one output signal y () can be removed without loosing observability
of (Ay, Cy).

4. The system pencil space. An n x (n + m) controllability pair (A, B) has
n? + nm free elements and therefore belongs to an (n? + nm)-dimensional (system
pencil) space, one dimension for each parameter. A controllability pair (A, B) can be
seen as a point in the (n?+4nm)-dimensional space, and the union of equivalent matrix
pairs as a manifold in this space [17, 18]. Similarly, the (n 4+ p) x n observability pair
(A,C) is a point in an (n? + np)-dimensional system pencil space. We say that the
matrix pair “lives” in the space spanned by the manifold, and the dimension of the
manifold is given from the number of parameters of the matrix pair, where each fixed
parameter gives one less degree of freedom. The dimension of the complementary
space to the manifold is called the codimension.

The orbit of a matrix pair, O(A, B) or O(A, (), is a manifold of all equivalent
matrix pairs, i.e., manifolds in the (n? 4+ nm)-dimensional and (n? + np)-dimensional
spaces, respectively. In the following, when something holds for both (A, B) and
(A,C) we denote the matrix pairs with (x), e.g., O(x). Throughout this paper we
only consider orbits under feedback equivalence [4, 31], which for the controllability
pairs is defined as

Pt 0
O(A,B) = {P [A - B] [ R Ql} s det(P) - det(Q) # 0} ,

and for observability pairs as

ouar-(; g[12"

In other words, all matrix pairs in the same orbit have the same canonical form, with
the eigenvalues and the sizes of the Jordan blocks fixed. A bundle defines the union of
all orbits with the same canonical form but with the eigenvalues unspecified, |J,,, O(x)
[1]. We denote the bundle of a matrix pair by B(x).

The dimension of the space O(A, B) is equal to the dimension of the tangent
space to O(A, B) at (A, B), denoted by tan(A, B). Similar definitions hold for the
matrix pair (A, C). The tangent spaces tan(4, B) and tan(A, C) can be represented
in matrix form as

} P! det(P) - det(T) # 0}.

[Ta Ts]=X[A B]+[A B [—X 0}7

Vv w
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and

T, [X Y]|[A]  [4
) -6 2]+ [t
respectively, where X, Y, Z, V and W are matrices of conforming sizes [7].

Using the technique in [17], the tangent vectors [TA TB} can be expressed in
terms of the vec-operator and Kronecker products (see also [7]):

vec(X)
vec(T4)| e
{VGC(TB)] ) vvec((v‘I//)) 7

where tan(A, B) is the range of the (n? +nm) x (n? +nm + m?) matrix

ATol,-I,®A I,®B 0
T(A,B) = [ BTCL@I: " 0 I, ®B|" (41)
Similarly, tan(A, C) is the range of the (n? + np) x (n? + np + p*) matrix
[ATeL -I,®A COT®lI, 0
T(A,C) = |: —In®C 0 CT(X)IP y where (42)
vec(X)
vec(T's)
[veC(TC)] =Tiac) | veeld)
vec(Z)

The orthogonal complement of the tangent space is the normal space, nor(x). The
dimension of the normal space is called the codimension of O(x) [12, 52], denoted by
cod(*). Together, the tangent and the normal spaces span the complete (n? + nm)-
dimensional space for (A, B) and the complete (n2 +np)-dimensional space for (4, C).

Knowing the canonical structure, the explicit expression for the codimension of
the controllability pair (A, B) is derived in [24], see also [25]. By rewriting the result,
it is obvious that the computation of the codimension of (A, B) can be done using
parts of the expression for matrix pencils [12]. The codimension of the observability
pair (A, C) is easily derived by its duality to (A, B). In summary, the codimension of

the orbit of a controllability pair (A, B), with the column minimal indices €1, ..., €,
(@)
1

0

and the finite elementary divisors h;’, ..., hf]? for each distinct eigenvalue pu;, is

cod(A4, B) = cright + CJor + CJor Right (4.3)
where
a i ) q i )
CRight = Z (5k — € — 1)7 CJor = Z Z(Qk - 1)h](;)7 and CJor,Right = T0 Z Z h;(;)
€ >€ 1=1 k=1 i=1 k=1

The codimension of the orbit of a observability pair (A4, C), with the row minimal

indices 71,...,m, and the finite elementary divisors hgi), .. .,hé? for each distinct
eigenvalue p;, is

COd(A, C) = CLeft + CJor + CJor,Left, (4.4)
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where

qa i q  9gi
CLeft = Z (e —m — 1), cjor = Z Z(Qk ~ DAY, and cyor et = lo Z Z h.

N> i=1 k=1 =1 k=1

Eigenvalues make no contribution to the codimension in the bundle case. There-
fore, knowing the codimension of an orbit the codimension of the corresponding bundle
is one less for each distinct eigenvalue: cod(B(x)) = cod(O(x))— (number of distinct
eigenvalues). For example, if we are interested in a matrix pair (A, B) with k unspeci-
fied eigenvalues and the rest with known specified values, the codimension of B(A, B)
is cod(O(A, B)) — k.

5. Stratification of orbits and bundles. In this section, we present the strat-
ification of orbits and bundles of matrix pairs (A, B) and (A4, C). The most and least
generic cases are considered in Section 5.1, and in Section 5.2 the coin rules repre-
senting the closure and cover relations are derived.

A stratification is a closure hierarchy of orbits (or bundles). Following [23, 18],
we represent the stratification by a connected graph where the nodes correspond to
orbits (or bundles) of canonical structures and the edges to their covering relations,
see Figures 1.1 and 6.2. The graph is organized from top to bottom with nodes in
increasing order of codimension.

Given a node representing an orbit (or bundle) of a canonical structure, the
closure of that orbit (or bundle) includes the orbit (or bundle) itself and all orbits
(or bundles) represented by the nodes which can be reached by a downward path. A
downward path is defined as a path for which all edges start in a node and end in
another node below in the graph. An upward path is a path in the opposite direction.
In the following, when it is clear from context we use the shorter term structure when
we refer to a canonical structure.

Given a matrix pair and its corresponding node in the graph, it is always possible
to make the pair more generic by a small perturbation, i.e., change the pair to one
corresponding to a node along an upward path from the node. It is normally not
possible to make a corresponding downward move by a small perturbation, i.e., a
structure is not, in general, near any of the more degenerate structures below in the
graph. However, the cases when a structure below in the hierarchy actually is nearby
is often of particular interest, as it shows that a more degenerate structure can be
found by a small perturbation.

5.1. Most and least generic cases. Almost all matrix pairs of the same size
and type (controllability or observability pairs) have the same canonical structure.
This canonical structure corresponds to the most generic case and has the lowest
codimension in the closure hierarchy. The opposite case is the least generic case, or
equivalently, the most degenerate case with the highest codimension. In the closure
hierarchy graph, the most generic case is represented by the topmost node and the
most degenerate case by the bottom node. The canonical structures in between cor-
respond to degenerate (or non-generic) cases, which from a computational point of
view can be a real challenge [14, 15].

The most generic structure of the controllability pair (4, B) has R = (ro,...,

TasTa+1) Where rg = -+ = rq = m, ro41 = n mod m, and o = [n/m] [29, 53].
For the observability pair (A, C) the most generic structure has £ = (lg, ..., la,la+1)
where lp = -+ = 1, = p, lo41 = n mod p, and « = |n/p|. The most degenerate

controllability pair has m Lg blocks and n Jordan blocks of size 1 x 1 corresponding to
9



an eigenvalue of multiplicity n. Similarly, the most degenerate observability pair has p
LE blocks and n 1x1 Jordan blocks. In other words, the most generic cases correspond
to completely controllable and observable systems, while the most degenerate cases
correspond to systems with n uncontrollable and n unobservable multiple modes,
respectively.

We remark that the above formulae to compute the most generic structure only
hold if there are no restrictions on the matrix pair. Otherwise, for example when the
matrix pair has a special structure or fixed rank, the restrictions must be considered
when determining the most and least generic cases. There can even exist several most
generic structures, but only one with codimension 0 (if it exists). This has recently
been studied for general matrix pencils in, e.g., [9, 10, 37].

5.2. Closure and cover relations. To determine the closure hierarchy for n x
(n 4+ m) controllability pairs we stratify the (n? + nm)-dimensional system pencil
space into feedback equivalent orbits (or bundles). Similarly, the closure hierarchy
for (n + p) x n observability pairs is determined by the stratification of feedback
equivalent orbits (or bundles) in the (n? + np)-dimensional system pencil space. The
stratification of orbits or bundles is given from the closure relations and further the
cover relations between these manifolds. We say that we have a stratified manifold if
it is the union of non-intersecting manifolds whose closure is the finite union of itself
with orbits of smaller dimensions (thereby defining stratified manifolds recursively,
see Arnold [1] and [17, 18]). An orbit covers another orbit if its closure includes the
closure of the other orbit and there is no orbit in between in the closure hierarchy,
i.e., they are nearest neighbours in the hierarchy. The closure and cover relations for
bundles are defined analogously.

Before we give the closure and cover relations for matrix pairs, we review some
results for matrices and general matrix pencils.

From the closure condition for nilpotent matrices derived in [1, 18] and the def-
inition of covering partitions, the cover relations for orbits of nilpotent matrices
are obtained [18]. The orbit of a matrix is the manifold of all similar matrices:
O(A) = {PAP~! : det(A) # 0}. If the matrix A has well clustered eigenvalues but is
not nilpotent, we order the Jordan blocks such that A = diag(A4;,...,A4,), where A;
contains all Jordan blocks associated with the eigenvalue y;. Then for each matrix A;,
we consider A; = A; — p;I which is nilpotent, and the closure and cover relations for
nilpotent matrices are applicable. It follows that the number of eigenvalues and the
total size of all blocks associated with the same eigenvalue, are the same for all orbits
in the closure hierarchy. This is in contrast to the bundle case where eigenvalues can
coalesce or split apart.

THEOREM 5.1. [1, 18] O(A;) covers O(As,) if and only if some J,,(As2) can be
obtained from J,, (A1) by a minimum leftward coin move, and J,;(A2) = T, (A1)
for all pj # ;.

In the case of not well-clustered eigenvalues, we have to consider the bundle case as
defined by Arnold [1]. Even if testing for closure relations between nilpotent matrices
is trivial, deciding if one bundle is in the closure of another bundle is an NP-complete
problem [18, 32]. The solution to the closure decision problem for matrix bundles is
given in [16, 18, 45], and the cover relations expressed in terms of coin moves in [18].

The necessary conditions for an orbit or a bundle of two matrix pencils to be
closest neighbours in a closure hierarchy were derived in [3, 8, 50], where the orbit is
the manifold of strictly equivalent matrix pencils: O(G — AH) = {U(G — AH)V ! :
det(U)-det(V) # 0}. These conditions were later complemented with the correspond-
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ing sufficient conditions in [18]. Notice that in the following theorem, for the structure
integer partition J,, the eigenvalue yu; belongs to the extended complex plane C,i.e.,
w; € CU{oo0}. Furthermore, the restrictions on r¢ and Iy in rules 1 and 2 correspond
to that the number of L; and LE blocks cannot change.

THEOREM 5.2. [18] Gliven the structure integer partitions £, R and J,, of
G — \H, where ji; € C, one of the following if-and-only-if rules finds G — \H such
that O(G — AH) covers O(G — A\H):

(1) Minimum rightward coin move in R (or L).

(2) If the rightmost column in R (or L) is one single coin, move that coin to a

new rightmost column of some J ,,, (which may be empty initially).

(3) Minimum leftward coin move in any J .

(4) Let k denote the total number of coins in all of the longest (= lowest) rows
from all of the J ,,,. Remove these k coins, add one more coin to the set, and
distribute k +1 coins tor,, p=20,...,t and ly, ¢ =0,...,k—1t—1 such that
at least all nonzero columns of R and L are given coins.

Rules 1 and 2 are not allowed to make coin moves that affect ro (or lo).

Necessary and sufficient conditions for closure relations between orbits of matrix
pairs (A, B) have been studied in [31], and later in [35, 36]. These are a subset of those
for general matrix pencils. Here we give our reformulation and slight modification of
the theorem originally presented in [36, Theorem 4.6] for orbits and the corresponding
theorem for bundles, where O denotes the orbit closure and B is the bundle closure.

THEOREM 5.3. [36, 42] O(A,B) D O(A, B) if and only if the following condi-
tions hold:

(1) R(4,B) > R(A, B).

(2) T (A,B) < T (A,B), forallp; €C,i=1,...,q.

THEOREM 5.4. If B(A, B) has at least as many distinct eigenvalues as B(A,B),
then B(A, B) D B(A, B) if and only if the following conditions hold:

(1) R(A, B) > R(4, B).

(2) It is possible to coalesce eigenvalues and apply the dominance ordering coin

moves to J ,, (A, B), for any u,, to reach (A, B).

Proof. The theorem follows directly from Theorem 5.3 and the closure condition
for matrix bundles presented in [18]. |

The conditions for closure relations between two observability matrix pairs (A, C)
are, from the duality with (A4, B), equal to those for (A, B) except that R is replaced
by L.

In [35], also the necessary conditions for cover relations of matrix pencils with no
row minimal indices have been derived. A matrix pencil G — AH with no row minimal
indices differs from a controllability pair (A4, B) in that it can have infinite elementary
divisors, which is not the case for standard matrix pairs. The cover relations [35,
Proposition 5.2] are summarized in Proposition 5.5 with some minor reformulations,
where the invariants of G — AH and G — AH are

e=(e1,erery)s by = (B, hD), s = (s1,...,5,.), and
= (€1, &), hy, — @9, hE))’ 5= (51,...,55.),

respectively. Remark, the integer partitions associated with the same invariants of
G — AH and G — \H, e.g. € and ¢, can be of different length.
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PROPOSITION 5.5. [35] Let G — AH and G — AH be two n x (n + m) matriz
pencils with no row minimal indices. If O(G — AH) covers O(G — AH) then one of
the following conditions holds:

(1) conj(e) > conj(€) are adjacent, h,, = E#i for all eigenvalues p;, and s =5.

(2) X e > >t €, conj(e) > conj(€) are adjacent, Y = b 41 for some

eigenvalue p; (where u; can be a new eigenvalue), and s = 3.

(3) > e > > &, conj(e) > conj(€) are adjacent, h,, = 71,” for all eigenval-

ues p;, and 51 = s1 + 1 (where s and 5 can be empty partitions).
(4) e=F€ hy, > 7Lu for all eigenvalues p;, and s =5.
(5) e=F€ hy, = 7LM for all eigenvalues p;, and s >'s.
From Theorem 5.3, Proposition 5.5, and the cover conditions for matrix pencils
in Theorem 5.2, it is possible to derive both necessary and sufficient conditions for a
covering relation between two controllability pairs (A, B). The result is given in The-
orem 5.6, where r9(A, B) denotes the number of column minimal indices for (A, B).
The proof is organized as follows. We modify Proposition 5.5 so that it fulfills the
restrictions given by the structure of the controllability pair and then, where required,
strengthen each condition so that they become not only necessary but also sufficient.
THEOREM 5.6. O(A, B) covers O(Z, E) if and only if one of the following con-
ditions holds:
(1) R(A, B) covers R(A, B) where ro(A,B) = ro(A,B), and Ju(A,B) =
T i (A B) for all eigenvalues fi;.

@2) Ifre, = 1 and & > 1 for R(A,B), then R(A,B) = R(A,B)\ (re,),
T s (E,E) = Ju, (A, B)U(1) for some eigenvalue p; (where J,,(A, B) can
be an empty partition), and J ., (A, B) = J ., (g, E) for all pj # p;.

(3) R(A,B) =R(A,B), T u. (A, B) covers J , (A, B) for one eigenvalue p;, and
JTu;(A,B) = J,,(A,B) for all juj # p;.

Proof. Let 5.5(n) denote condition n of Proposition 5.5, and similarly, 5.6(m)
denotes condition m of Theorem 5.6.

A matrix pencil G — AH with no row minimal indices can have infinite elemen-
tary divisors which a controllability pair (A, B) cannot have. This restriction is intro-
duced by only considering finite elementary divisors, which obviously exclude 5.5(3)
and 5.5(5) (where G — AH and/or G — AH have infinite elementary divisors). The
remaining three conditions are now considered, and we begin each proof by rewriting
the conditions in the structure integer notation: R, £, and J.

First we consider 5.5(1) which can be rewritten as:

R(A,B) > R(A, B) are adjacent and T (A, B) =T, (A, B).

Since the two matrix pairs have the same Jordan structure, the size of the singular
parts of (A, B) and (A B) must be equal, i.e., STR(A,B) = S.R(A, B). Conse-
quently, R(A, B) > R(A, B) are adjacent is strengthened to R(A, B) covers R(A, B).
This is also remarked in [35, proof of Theorem 5.1]. A consequence of the change of
representation from column minimal indices to R, is that we in 5.6(1) have to intro-
duce the restriction that ry may not be affected. Otherwise the number of column
minimal indices may change. The new condition is given in 5.6(1).

Now consider 5.5(2) which can be rewritten as:

SR(A,B) > S.R(A,B), R(A,B) > R(A,B) are adjacent, and
j#i(g,g) = J,.(A,B) U (1) for some pu; (where p; can be a new
eigenvalue).
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If > R(A,B) > STR(A, B) then R(A,B) > R(A,B) are adjacent if and only if
R(A, B) can be derived from R(A, B) in the following way. If r,, = 1 and ¢ > 1
for R(A, B), then R(A, B) = R(A, B) \ (re,) [11]. Furthermore, the regular part is
expanded by increasing the largest block for some eigenvalue by one, or by creating
a 1 x 1 block for a new eigenvalue. It follows that condition 5.5(2) corresponds to
rule (2) for orbits of matrix pencils, which already fulfills both the necessary and
sufficient conditions, and we have 5.6(2).
Finally, 5.5(4) can be rewritten as:
R(A,B) = R(A,B) and J,,,(A, B) < J,..(A, B) for all y,.
This condition considers the case when the two matrix pairs have equal singular
parts, as opposed to 5.5(1) where the regular parts are the same. The conditions
R(A B) = R(A, B) and Tu(A,B) < T, (A B) do not guarantee that (A, B) covers
(A, B). To guarantee that (A, B) covers (A, B) the corresponding integer partitions
Ju.(A,B)and J, (4, B) must also cover each other, which corresponds to the matrix
case (Theorem 5.1). The new condition is given in 5.6(3). |
THEOREM 5.7. B(A, B) covers B(K, E) if and only if one of the following condi-
tions holds:
(1) R(A, B) covers R(A, B) where ro(A,B) = ro(A,B), and Ju(A,B) =
T i (A B) for all eigenvalues ;.

(2) If r, = 1 and e1 > 1 for R(A,B), then R(A,B) = R(A,B)\ (r,),
Ju;(A,B) = (1) for a new eigenvalue p;, and T 1 (A,B) = T 1 (A, B) for
all puy # s

(3) R(A,B) =R(A, ~) T (A, B) covers J (A, B) for one eigenvalue p;, and
T, (A, B) = ju (A B) for all az # 1.

(4) R(A,B) = R(A,B), J,.,(A,B) = J,,(A,B)U J,,(A,B) for one pair of
eigenvalues p; and pj, w; # pj, and J,, (A, B) = T, (ﬁ,é) for all py #

iy g
Proof. The proof of the bundle case follows directly from Theorem 5.6 and the
covering rules for bundles of matrix pencils given in [18]. O

Notably, Theorem 5.7 has four rules in contrary to Theorem 5.6 which has three
rules. The additional rule (4) follows from that eigenvalues can coalesce in the bundle
case.

From the dual relation between the controllability pair (A, B) and the observ-
ability pair (A4,C), it follows that replacing partition R by £ in Theorems 5.6 and
5.7 give the cover conditions for the observability pair (4,C). We remark that the
theorems are only valid for independent matrix pairs (A, B) and (A, C), respectively.
They cannot be applied straightforwardly to the related matrix triple (A, B,C) or
matrix quadruple (A, B, C, D). The covering relations for orbits and bundles of the
controllability and observability pairs in terms of coin rules are given in Corollar-
ies 5.8 and 5.9. The reformulations are done using the definition of integer partitions
in Section 2.2.

COROLLARY 5.8. Glhven the structure integer partztwns R and J ., of (A, B), one
of the if-and-only-if rules of A-D in Table 5.1 finds (A B) fulfilling orbit or bundle
covering relations with (A, B).

COROLLARY 5.9. Given the structure integer partitions £ and 7, of (A,C), one
of the if-and-only-if rules of E-H in Table 5.1 finds (ﬁ, 6’) fulfilling orbit or bundle
covering relations with (A, C).
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TABLE 5.1
Given the structure integer partitions R, L, and J,, of a matriz pair, one of the following
if-and-only-if rules finds (A, B) or (A, C) fulfilling orbit or bundle covering relations with (A, B) or
(A, C), respectively.

A. O(A, B) covers O(A, B): E. O(A,C) covers O(A,C):

(1) Minimum rightward coin move in R. (1) Minimum rightward coin move in L.

(2) If the rightmost column in R is one (2) If the rightmost column in L is one
single coin, move that coin to a new single coin, move that coin to a new
rightmost column of some 7 ,,; (which rightmost column of some 7,,; (which
may be empty initially). may be empty initially).

(3) Minimum leftward coin move in any (3) Minimum leftward coin move in any
T T

Rules 1 and 2 are not allowed to do coin moves || Rules 1 and 2 are not allowed to do coin moves
that affect rg. that affect lp.
B. B(A, B) covers B(A, B) F. B(A,C) covers B(A, C):

(1) Same as rule A(1). (1) Same as rule E(1).

(2) Same as rule A(2), except it is only al- (2) Same as rule E(2), except it is only al-
lowed to start a new set corresponding lowed to start a new set corresponding
to a new eigenvalue (i.e., no appending to a new eigenvalue (i.e., no appending
to nonempty sets). to nonempty sets).

(3) Same as rule A(3). (3) Same as rule E(3).

(4) Let any pair of eigenvalues coalesce, (4) Let any pair of eigenvalues coalesce,
i.e., take the union of their sets of i.e., take the union of their sets of
coins. coins.

C. O(A, B) is covered by O(A, B) G. O(A,C) is covered by O(A,C):

(1) Minimum leftward coin move in R, (1) Minimum leftward coin move in L,
without affecting rq. without affecting lg.

(2) If the rightmost column in some [, (2) If the rightmost column in some 7,
consists of one coin only, move that consists of one coin only, move that
coin to a new rightmost column in R. coin to a new rightmost column in L.

(3) Minimum rightward coin move in any (3) Minimum rightward coin move in any
T s T i

D. B(A, B) is covered by B(A, B) H. B(A,C) is covered by B(A, C):

(1) Same as rule C(1). (1) Same as rule G(1).

(2) Same as rule C(2), except that J,, (2) Same as rule G(2), except that J,,
must consist of one coin only. must consist of one coin only.

(3) Same as rule C(3). (3) Same as rule G(3).

(4) For any J,,, divide the set of coins (4) For any J,,, divide the set of coins
into two new sets so that their union into two new sets so that their union
isJM. isjw.

The major difference between the rules for matrix pencils and matrix pairs, is
that rule (4) in Theorem 5.2 does not apply to matrix pairs, since there is only one
type of singular blocks (L; or LJT) in each matrix pair type. Moreover, rules (1) and
(2) of A-D in Table 5.1 only apply to the structure integer partition R and rules (1)
and (2) of E-H in Table 5.1 only apply to L.

6. Illustrating the stratification. To illustrate the concept of stratification we
consider two examples from systems and control applications. We use the software tool
StratiGraph [38, 41] for computing and visualizing the closure hierarchy graphs for
the different matrix pairs in the examples. The numerical results regarding Kronecker
structure information and upper/lower bounds are computed using the prototype of
the Matrix Canonical Structure (MCS) Toolbox for MATLAB [39, 22].
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F1G. 6.1. Mechanical system consisting of a uniform platform controlled by a vertical force [44].

6.1. Mechanical system. The first example is a mechanical system studied by
Mailybaev [44], see Figure 6.1. It consists of a thin uniform platform supported at
both ends by springs, where the platform has mass m and length 2[, and the springs
have elasticity coefficients k1, ko and viscous damping coefficients dy, ds. The position
of the platform is determined by the vertical coordinate z of its center and the angle
¢ between the platform and the horizontal axis.

At distance Al, —1 < A < 1, from the center of the platform a force F' is applied,
which is the control parameter of the system. The equilibrium of the system when
F = 0 is assumed to be z = 0 and ¢ = 0. For a zero force F' and a nonzero z
and/or ¢, the system oscillates with a decaying amplitude until it reaches equilibrium
asymptotically. If the system is controllable, there exists a control action such that
the system can be put into equilibrium in finite time. Otherwise, if it is uncontrollable
or close to an uncontrollable system this task becomes difficult or even impossible.

By linearizing the equations of motion of the system near the equilibrium the
system can be expressed by the state-space model & = Axz(7) + Bu(7), where the
derivative is taken with respect to time 7 = t/w and w is a time scale coefficient. The
resulting state-space model is

w/l 0 0 1 0 z/1 0

wo | | 0 0 0 1 ¢ 0 | w?

W T | —a —ea —fi —fa| |wi/ L %F’ (6.1)
w2 —3ca —3c1 —3fa —3f1] | wo —3A

where
2 _ 2 _
o= Btk (k) o (htd)e e (dmd)w
m m m

Let us consider a controllability pair of (6.1), denoted (Ag, Bp), with the param-
etersdy =4,dy =4, k1 =6,k =6, m=3,l=1,w=0.01, and A =0. The KCF of
(Ao, Bo) is Lo @ Ji (o) @ J1(5) with the corresponding Brunovsky canonical form

010 0,0 100 0,0
000 0'1 010 0'0
[Ap Be]l=Alls 0]=| g o , olol " o001 0lo|
000 50 000 110

where a = —0.02 and 8 = —0.06. From the BCF of (A4, By) we can directly see that
the system is uncontrollable with the uncontrollable modes « and g; rank( [A B B B]
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“A[Iy 0]) =3for X e {o,8}. The two uncontrollable modes correspond to that

the angle ¢ and its velocity ¢ cannot be controlled by the force F'.

In [44], Mailybaev developed a quantitative perturbation method for local analysis
of the uncontrollability set for a linear dynamical system depending on parameters.
A uncontrollability set is defined as the set of values of a parameter vector p for which
(A, B) depending on p is uncontrollable. In [44], an uncontrollable set for (Ag, Bp)
is computed by letting the parameters ¢; and f; be fixed and varying the parameter
vector p = (ca, f2,A) in the range of —¢; < ¢ < ¢1 and —f; < fo < f1. It is also
shown how the modes of (Ag, By) are changing over this set.

With the stratification theory, the quantitative results presented in [22, 44] and
additional results like distance to uncontrollability [34, 46] are complemented with new
qualitative information. In the following, we step-by-step illustrate the procedure to
obtain the bundle stratification of the controllability pencil S¢ () of size 4 x 5, which
(Ao, By) is part of. Note that we can only change the values of the parameters c;, co,
f1, f2, and A in the state-space model (6.1); The first two rows of the matrix A and the
first three of B are fixed. As we will see, due to the special structure of A and B not
all bundles or parts of these exist for (A, B), which would exist for a controllability
pair with unrestricted matrices A and B. We only show in details how to get the
subgraph representing the stratification of possible structures. The complete bundle
stratification of (A4, B) is displayed in Figure 6.2, where the nodes corresponding to
the bundles of possible structures are highlighted by the grey area. Let c:k denote

node in Figure 6.2, where c is the codimension of the corresponding bundle and &
is an order number that identifies individual nodes with the same codimension.

The first step is to compute the codimension of (Ag, By) using (4.3):
cod(O(Ap, By)) =0+ (1+1)+1(1 4+ 1) = 4. To get the codimension of the bundle
the number of distinct eigenvalues are subtracted: cod(B(Ag, Bp)) =4 —2 = 2. In
Figure 6.2, B(Ag, By) corresponds to node 2:1. To find covered or covering bundle(s)
we use the set of rules B and D, respectively, in Table 5.1. To apply these rules we
express the KCF of (Ag, Bp) in terms of its structure integer partitions: R = (1,1, 1),
Jo = (1), and Jg = (1). We are now ready to determine which bundle(s) that cover
B,(1407 B()) .

Rule D(1) is not applicable because it would affect ro (the first column of R).
Rule D(2) can be applied to either J, or J 3, we choose the former:

R:O00, Ja: @, T3 O = R:O00@®, Js: O,
which gives the structure Ls & J1(5). The rules D(3) and D(4) are not applicable
because J, and J g only have one coin each. So the only bundle covering B(Ay, By) is
the bundle with KCF L3 & J;(8), which has codimension 1 and is represented by node
1:1 in Figure 6.2. Furthermore, this system is uncontrollable with one uncontrollable
mode 8 = —0.06, which also can be seen from its BCF":

010 0 ,0 1 00 0,0
001 0 '0 01 00'0
[Ae Be]=AlL 0= g ¢ 5 1o 01 00
0 0 0 —0.06'0 000 1'0

For the system (6.1), we can at least find two cases which belong to this bundle. The
first one! occurs when the elasticity coefficients k; and ko are zero. This case is not of

IThe parameters in A are: ¢; = c2 = 0 and one of f; and fo is non-zero while the other one is
equal to zero (A is arbitrary).

16



Codimension 0

1 Ly

Codimension 1

1 Lz3® Ji(w)

Codimension 2

1 Lo® Ji(p1) @ Ji(pe)
Codimension 3

1 Lo® Ja(pa)

2 L1®Ji(pu1) ® Ji(p2) ® Ji(us)
Codimension 4

1 L@ Ja(p1) @ Ji(pe)

2 Lo® Ji(pr) @ Ji(p2) @ Ji(ps) & Ji(pa)
Codimension 5

1 Lo®2Ji(p1)

2 L1 & J3(p)

3 Lo® Jo(p1) @ Ji(u2) @ Ji(ps)
Codimension 6

1 Li@2Ji(p1) ® Ji(pe)

2 Lo® Js(p1) ® Ji(u2)

3 Lo® Ja(p1) © J2(p2)
Codimension 7

1 L1 @ J2(p1) © Ji(pa)

2 Lo®2J1(p1) @ Ji(pz) @ Ji(us)
3 Lo® Ja()

Codimension 8

1 Lo ® J2(p1) & Ji(pr) & J1(pz)
2 Lo®2J1(p1) B J2(u2)
Codimension 9

1 Lo ® J3(u1) © Ji(pa)
Codimension 10

1 Lo®2J1(p1) ® 2J1(p2)
Codimension 11

1 Li®3Ji(m)

2 Lo®2J2(p)

Codimension 12

1 Lo & 3Ji(p1) ® Ji(p2)
Codimension 13

1 Lo ® J2(p1) © 2J1 (1)
Codimension 19

1 Lo®4Ji(m)

Fic. 6.2. The graph shows the complete bundle stratification of a 4 X 5 controllability pencil
Sc(N), where the grey area marks the possible structures for the mechanical system (6.1). The upper
number in each node is the codimension of the corresponding bundle. The lower number is an order
number that identifies individual nodes with the same codimension. The table to the right of the
graph displays the corresponding KCF' structures associated with the nodes in the graph.

practical interest, since it corresponds to a system with no springs. The second case
occurs when element A(4,2) = 1.2e—3 becomes zero and element A(4, 3) is perturbed
with € > le—12. The KCF of this system is Ls & J1(0).

We continue by repeating the procedure for Ls @ J1(8). As for the previous
structure, the only rule applicable is D(2). So, we take the single coin in J3 and
move that to a new right-most column of R:
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R: O000, Js @ = R:0O000@,
which gives the KCF L, with BCF:

[Ap Bp] —A[Ls 0] =

coc oo
co o~
cor o
co o~
co o
o~ oo

This is the most generic case represented by the topmost node 0:1 in Figure 6.2 and
has codimension 0. As we can see from its BCF, it is controllable;
rank([AB BB] - A [14 O]) =4 for all A € C. In other words, there exists a control
parameter F' such that any state of z and ¢ can be reached in finite time.

After having reached the most generic case and the top of the closure-hierarchy
graph, we continue by determining the bundle(s) covered by B(Ag, By) using the set
of rules B in Table 5.1. But first, we remark that the mechanical system represented
by the state-space system (6.1) must have an L block of at least size 2, i.e., it has
at most two uncontrollable modes. This can be seen by studying the system with all
parameters set to zero:

wz/l 0 0 1 0] =2/ 0
wop | |00 0 1|]| ¢ 0 w2F
w23/l 00 0 0f |wi/ 1 ml
w?o 00 0 0] |wd 0

which has the KCF Ly @ J2(0). The bundle of this canonical structure has codimen-
sion 3 and is represented by node 3:1 in Figure 6.2. Indeed, it is the most degenerate
structure possible for the state-space system (6.1). As we can see from the graph in
Figure 6.2, B(Lg & J2(0)) is covered by B(Ag, By). This closure relation is obtained
by applying rule B(4) to (Ag, Bo):

R:O00, Ja: O U Jp: @ = R: OO0, Ja: O@ .
We can also reach this bundle by changing the value of m in (A4, By). Let (ZO, EO)
have the same parameters as (Ag, Bg) but with m unfixed. With m = 4, (ZO,EO)
has KCF Ly @ J2(—0.2) and by a small perturbation on m we again reach the bundle
of (Ao, By), B(Ly & Jy(p1) & Jy(u2)). Actually, for m < 4 (Ag, Bo) has KCF Ly &
J1(p1) @ J1(pz2) with two real eigenvalues, and for m > 4 the system has instead one
complex conjugate pair of eigenvalues.

The only other rule that can be applied to (Ag, Bop) is rule B(2), producing the
structure Ly @ Jy (1) B J1 (p2) @ J1 (13). However, this structure has three uncontrol-
lable modes which is not possible for the mechanical system considered. So, the closure
hierarchy for the state-space system (6.1) corresponds to the highlighted subgraph of
the complete bundle stratification of 4 x 5 controllability pencil in Figure 6.2.

Notice, there also exits a structure Lo @®2J; (1) (node 5:1) in the closure hierarchy
which has an L block of size at least two, and therefore also should be possible.
However, since the codimension of B(Lay @ 2.J1(u)) is less than the most degenerate
case Lo @ J3(0), this case cannot appear for this example.

6.2. Boeing 747. As the second example, we study the orbit closure hierarchy
of a linearized nominal longitudinal model of a Boeing 747 considered in [51]. In our
model we have joined nine inputs into five, which results in a model with 5 states, 6
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outputs, and 5 inputs:

" b pitch rate (rad/s) dav angle of a'ttack (mzd)
. dVras acceleration (m/s?)
OVrag true airspeed (m/s) )
56 pitch angle (rad)
x=| d«a angle of attack (rad) |, y= . ,
. oq pitch rate (rad/s)
00 pitch angle (rad) . .
sh altitude (m) oV, vertical velocity (m/s)
- Ohe altitude (m)
[ b total inner elevator (rad)
deo total outer elevator (rad)
u= Oin stabilizer trim angle (rad) ,
0EPR 4 total thrust engine #1 and #4 (rad)
|0EPRy 3| \total thrust engine #2 and #3 (rad)

and the state-space matrices:

—0.4861 0.000317 —0.5588 0—2.04-10"6
0 —0.0199 3.0796 —9.8048 8.98-10~5
A= 1.0053 —0.0021 —0.5211 0 9.30-1076 |,
1 0 0 0 0
L 0 0 —-92.6 92.6 0
r —0.291 —0.2988 —1.286 0.0026  0.007
0 0 —-0.3122 0.3998 0.3998
B = | —0.0142 —0.0148 —0.0676 —0.0008 —0.0008 | ,
0 0 0 0 0
L 0 0 0 0 0
ro 0 1 0 0 00 0 0 0
0 —0.0199 3.0796 —9.8048 8.98 - 102 00 —0.3122 0.3988 0.3988
0 0 0 1 0 00 0 0 0
o= 1 0 0 0 0’ b= 00 0 0 0
0 0 —92.6 92.6 0 00 0 0 0
LO 0 0 0 1 00 0 0 0

These state-space matrices correspond to a Boeing 747 under straight-and-level
flight at altitude 600 m with speed 92.6 m/s, flap setting at 20°, and landing gears
up. The aircraft has mass = 317,000 kg and the center of gravity coordinates are
Xeg =25%, Yeq =0, and Z.y = 0.

The corresponding controllability pencil of the state-space system is of size 5 x 10
and the observability pencil of size 11 x 5. First, let us consider the controllability
pencil. Using StratiGraph the complete stratification of the orbit to a 5 x 10 controlla-
bility pencil can be computed, which has 62 nodes and 108 edges. In our case, we are
only interested to know the closest uncontrollable systems which can be reached by a
perturbation of the system matrices. Instead of generating the complete stratification
we derive only the controllable and the nearest uncontrollable systems, starting with
the controllability pencil given by the state-space matrices A and B above.

As in the previous example, we begin by determining the KCF of the controlla-
bility pair (A, B) which is 2Ly @& L1 @ 2L with codimension 4. From the KCF (and
BCF) we can see that the system is controllable with only three of the five input
signals.?

2The other two inputs (corresponding to the Lo blocks) can be removed without loss of control-
lability. However, for safety reasons it is customary to have redundancy in the actuation system and
the corresponding control surface in critical systems.
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Using the set of rules A and C in Table 5.1, the closure hierarchy around (A, B)
can be determined. The resulting stratification graph is shown in Figure 6.3, where
node 4:1 corresponds to the orbit which (A, B) belongs to. We now take the structural
restrictions of A and B into consideration. By keeping all zeros and ones constant
and choosing all free elements in A and B nonzero, it follows that the most generic
orbit must have at least 2Ly blocks; The number of Ly blocks is m — rank(A) =
5 — 3 = 2. This exclude O(5L;) and O(Ls & 3Ly & L) from possible orbits and the
most generic orbit is indeed the one (A, B) belongs to. The most degenerate orbit has
KCF 5L1 & Ja(u1) @ 3J1(p2), which is obtained by considering the system with all
parameters set to zero. This orbit is however more degenerate than those of interest.

Using the stratification graph together with bounds on the distance to uncontrol-
lability we can validate the robustness of the system. For a controllable pair (A, B),
the distance to uncontrollability [48] is defined as

7(A,B) =min{| [AA AB]|:(A+ AA, B+ AB) is uncontrollable}
where | - || denotes the 2-norm or Frobenius norm. Equivalently,

7(A,B) = igéamin ([A -\ B]) ,

where omin(X) denotes the smallest singular value of X € C™*("*+™) [19]. Using the
MATLAB implementation [47] of the methods presented in [34, 46], the distance to
uncontrollability can be computed where 7(A4, B) is bounded within an interval (I, u]
with any desired accuracy tol > u — [. For the above system the computed distance
to uncontrollability is within (3.0323e—2, 3.0332e—2], where tol = 107°.

Furthermore, using the technique presented in [22], the upper and lower bounds to
all less generic controllability pairs shown in Figure 6.3 can be computed, see Table 6.1.
The upper bounds are based on staircase regularizing perturbations, and the lower
bounds are of Eckart-Young type and are derived from the matrix representations
Ta,By (4.1) and T(4 ¢y (4.2) of tan(A, B) and tan(A, C), respectively. For the upper
bounds, the implemented algorithm uses a naive approach to find a nearby matrix pair
and the computed upper bounds are sometimes too conservative. However, we can
observe that the above computed distance to uncontrollability is within the bounds
of the uncontrollable systems with codimensions 8, 12, and 13.

Briefly, we also consider the 11 x 5 observability pencil S () given by the above
state-space matrices. This matrix pair has the KCF 5L @ LI" with codimension 0,
i.e., it is completely observable. Considering the structural restrictions of (A, C'), the
most degenerate orbit possible has the KCF 4LT & 2L & J;(n) with codimension 7.
This can be seen by studying the matrix C' with all parameters set to zero; At most
two LI blocks can exist, p — rank(C) = 5 — 3 = 2. Using the set of rules E (and G)
in Table 5.1, the closure hierarchy shown in Figure 6.4 is derived.

7. Conclusions. We have derived the closure and cover conditions for orbits
and bundles of matrix pairs, where the cover conditions are new results. In line with
previous work on matrices and matrix pencils [17, 18], we have derived the stratifi-
cation rules for matrix pairs, both for controllability pairs (A, B) and observability
pairs (A4, C), in terms of coin moves.

The results are illustrated with two examples taken from real applications in
systems and control. We show how the rules are used and how they provide qualita-
tive information of a system, which together with distance information are useful for
validating an LTT state-space system.
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Codimension 0

1 5L,
Codimension 1

1 Lo®3L1 @ Lo
Codimension 4

1 2Ly® L1 D 2L
Codimension 6

1 L3s®2L1 ®2Lg
Codimension 8

1 Lo®2L1 ®2Lo & Ji(p)
Codimension 9

1 L3®L>®3Lo
Codimension 11
1 Li®Li®3Lo
Codimension 12

9 1 215 @3L0@J1(,u)
Codimension 13
e 1 L3®Li®3Lo® Ji(p)
Codimension 16

e 1 Ls®4lo

Codimension 18
e 1 Li®4Lo® Ji(p)

Fic. 6.3. Subgraph of the complete orbit stratification of a controllability pencil of size 5 X
10, where the grey area marks the possible structures for the Boeing 747 model. The node with
codimension 4 represents the orbit to a system corresponding to a Boeing 747 under flight. The four
nodes in the left-most branch of the graph represent the orbits of uncontrollable systems with one
uncontrollable mode.

TABLE 6.1
Lower and upper bounds from the controllability pair (A, B) of a Boeing 747 under flight with
KCF 2L & L1 & 2Lo to the less generic orbits shown in Figure 6.3.

Imposed structure

from 2Lo @ L1 @ 2Lg cod Lower bound Upper bound
L3 ®2L1 ®2Lg 6 1.29¢ —4 4.02¢ —2
Lo®2L1 ®2Lo ® Ji(pn) 8 4.33e —4 1.0

L3 @ Lo @ 3Lg 9 5.97e —4 1.59¢ —3
Ly ® L1 3L 11 8.47e —4 1.59¢ —3

2L2 @ 3Lo ® J1 (1) 12 1.09e —3 2.48e —1
L3 ® L1 ®3Lg @Jl(,u,) 13 1.33e —3 1.79¢ —1

Ls ®4Lg 16 1.78e —2 5.56e —1

Ly ®4Lo ® J1(p) 18 7.57e —2 5.56e —1

Acknowledgements. A special thanks to Pedher Johansson for implementing
our stratification rules for matrix pairs in StratiGraph. The authors are also grateful
to Andras Varga for providing the data for the Boeing 747 model and for constructive
comments around this example.

REFERENCES

[1] V. I. ARNOLD, On matrices depending on parameters, Russian Math. Surveys, 26 (1971),
pp. 29-43.
[2] J. M. BERG AND H. G. KWATNY, Unfolding the zero structure of a linear control system, Linear

21



Codimension 0

1 s5LTeL?
Codimension 2

1 LIes3rTe2Ll
Codimension 6

e 1 207 o LT @3Ly
Codimension 7
0 1 4lT 2Ly © Ji(p)
Codimension 8
e 1 LIe2rT @3Ly
Codimension 10
) 1 LY @2LT ® 3L & Ji(n)

Fic. 6.4. Subgraph of the complete orbit stratification of an observability pencil of size 11 X
5, where the grey area marks the possible structures for the Boeing 747 model. The node with
codimension 0 represents the orbit to a system corresponding to a Boeing 747 under flight. The two
nodes 7:1 and 10:1 represent the orbits of unobservable systems with one unobservable mode.

Algebra Appl., 258 (1997), pp. 19-39.
[3] K. BONGARTZ, On degenerations and extensions of finite dimensional modules, Adv. Math.,
121 (1996), pp. 245-287.
[4] P. BRUNOVSKY, A classification of linear controllable systems, Kybernetika, 3 (1970), pp. 173—
188.
[5] A. BUNSE-GERSTNER, R. BYERS, V. MEHRMANN, AND N. K. NICHOLS, Feedback design for
regularizing descriptor systems, Linear Algebra Appl., 299 (1999), pp. 119-151.
[6] J. V. BURKE, A. S. LEwis, AND M. L. OVERTON, Pseudospectral components and the distance
to uncontrollability, STAM J. Matrix Anal. Appl., 26 (2004), pp. 350-361.
[7] J. CLoTET, M. I. GARCIA-PLANAS, AND M. D. MAGRET, Estimating distances from quadruples
satisfying stability properties to quadruples not satisfying them, Linear Algebra Appl.,
332-334 (2001), pp. 541-567.
[8] 1. DE HoYos, Points of continuity of the Kronecker canonical form, SIAM J. Matrix Anal.
Appl., 11 (1990), pp. 278-300.
[9] F. DE TERAN AND F. DoPICO, Low rank perturbation of Kronecker structures without full rank,
SIAM J. Matrix Anal. Appl., 29 (2007), pp. 496-529.
, A note on generic Kronecker orbits of matrixz pencils with fized rank. To appear in
STAM Journal on Matrix Analysis and Applications, 2008.

[11] C. DEConNaINI, D. EISENBUD, AND C. PROCESI, Young diagrams and determinantal varieties,
Invent. Math., 56 (1980), pp. 129-165.

[12] J. DEMMEL AND A. EDELMAN, The dimension of matrices (matriz pencils) with given Jordan
(Kronecker) canonical forms, Linear Algebra Appl., 230 (1995), pp. 61-87.

[13] J. DEMMEL AND B. KAGSTROM, Accurate solutions of ill-posed problems in control theory,
SIAM J. Matrix Anal. Appl., 9 (1988), pp. 126-145.

[14] , The generalized Schur decomposition of an arbitrary pencil A — AB: Robust software
with error bounds and applications. Part I: Theory and algorithms, ACM Trans. Math.
Software, 19 (1993), pp. 160-174.

[15] , The generalized Schur decomposition of an arbitrary pencil A — AB: Robust software

with error bounds and applications. Part II: Software and applications, ACM Trans. Math.
Software, 19 (1993), pp. 175-201.

[16] H. DEN BOER AND P. A. THIJSSE, Semi-stability of sums of partial multiplicities under additive
perturbation, Integral Equations Operator Theory, 3 (1980), pp. 23-42.

[17] A. EDELMAN, E. ELMROTH, AND B. KAGSTROM, A geometric approach to perturbation theory
of matrices and matriz pencils. Part I: Versal deformations, STAM J. Matrix Anal. Appl.,
18 (1997), pp. 653-692.

, A geometric approach to perturbation theory of matrices and matriz pencils. Part 1I:
A stratification-enhanced staircase algorithm, SIAM J. Matrix Anal. Appl., 20 (1999),
pp. 667-669.

[19] R. EISING, Between controllable and uncontrollable, Systems Control Lett., 4 (1984), pp. 263—

22

18]



264.

[20] E. ELMROTH, P. JOHANSSON, S. JOHANSSON, AND B. KAGSTROM, Orbit and bundle stratifi-
cation of controllability and observability matriz pairs in StratiGraph, in Proc. Sixteenth
International Symposium on Mathematical Theory of Networks and Systems (MTNS2004),
B. D. M. et.al., ed., Leuven, Belgium, July 2004. On CD.

[21] E. ELMROTH, P. JOHANSSON, AND B. KAGSTROM, Computation and presentation of graph
displaying closure hierarchies of Jordan and Kronecker structures, Numer. Linear Algebra
Appl., 8 (2001), pp. 381-399.

, Bounds for the distance between nearby Jordan and Kronecker structures in a closure
hierarchy, Journal of Mathematical Sciences, 114 (2003), pp. 1765-1779.

[23] E. ELMROTH AND B. KAGSTROM, The set of 2-by-8 matriz pencils — Kronecker structures and
their transitions under perturbations, SIAM J. Matrix Anal. Appl., 17 (1996), pp. 1-34.

[24] J. FERRER, M. I. GARCIA, AND F. PUERTA, Brunowsky local form of a holomorphic family of
pairs of matrices, Linear Algebra Appl., 253 (1997), pp. 175-198.

[25] J. FERRER, M. I. GARCIA, AND F. PUERTA, Regularity of the Brunovsky-Kronecker stratifica-
tion, STAM J. Matrix Anal. Appl., 21 (2000), pp. 724-742.

[26] F. GANTMACHER, The theory of matrices, Vol. I and II (transl.), Chelsea, New York, 1959.
[27] M. I. GARCIA-PLANAS AND M. D. MAGRET, Stratification of linear systems. Bifurcation dia-
grams for families of linear systems, Linear Algebra Appl., 297 (1999), pp. 23-56.

(28] I. GOHBERG, P. LANCASTER, AND L. RODMAN, Invariant subspaces of matrices with applica-
tions, Wiley, 1986. ISBN 0-471-84260-5.

[29] J.-M. Gracia AND 1. DE Hovos, Puntos de continuidad de formas candnicas de matrices, in
the Homage Book of Prof. Luis de Albuquerque of Coimbra, Coimbra, 1987.

[30] ———, Nearest pair with more nonconstant invariant factors and pseudospectrum, Linear Al-
gebra Appl., 298 (1999), pp. 143-158.

[31] J.-M. GrAcIA, 1. DE Hovos, AND 1. ZABALLA, Perturbation of linear control systems, Linear
Algebra Appl., 121 (1989), pp. 353-383.

[32] M. Gu, Finding well-conditioned similarities to block-diagonalize non-symmetric matrices is
NP-hard, J. Complexity, 11 (1995), pp. 377-391.

[33] ———, New methods for estimating the distance to uncontrollability, STAM J. Matrix Anal.
Appl., 21 (2000), pp. 989-1003.

[34] M. Gu, E. MENc1, M. L. OVERTON, J. X1A, AND J. ZHU, Fast methods for estimating the
distance to uncontrollability, STAM J. Matrix Anal. Appl., 28 (2006), pp. 477-502.

[35] D. HINRICHSEN AND J. O’HALLORAN, Orbit closures of singular matriz pencils, J. of Pure and
Appl. Alg., 81 (1992), pp. 117-137.

, A pencil approach to high gain feedback and generalized state space systems, Kyber-
netika, 31 (1995), pp. 109-139.

[37] S. IwaTA AND R. SHIMIZU, Combinatorial analysis of singular matriz pencils, STAM J. Matrix
Anal. Appl., 29 (2007), pp. 245-259.

[38] P. JOHANSSON, StratiGraph User’s Guide, Tech. Report UMINF 03.21, Department of Com-
puting Science, Umea University, Sweden, 2003.

22]

[39] , Matriz Canonical Structure Toolboz, Tech. Report UMINF 06.15, Department of Com-
puting Science, Umea University, Sweden, 2006.

[40] , StratiGraph Developer’s Guide, Tech. Report UMINF 06.14, Department of Computing
Science, Umea University, Sweden, 2006.

[41] , StratiGraph homepage. Department of Computing Science, Umea University, Sweden,

Feb. 2008. http://www.cs.umu.se/research/nla/singular_pairs/stratigraph/.

[42] S. JOHANSSON, Canomnical forms and stratification of orbits and bundles of system pencils, Tech.
Report UMINF 05.16, Department of Computing Science, Umea University, Sweden, 2005.

[43] J. J. Loiseau, K. OzQALDIRAN, M. MALABRE, AND N. KARCANIAS, Feedback canonical forms
of singular systems, Kybernetika, 27 (1991), pp. 289-305.

[44] A. MAILYBAEV, Uncontrollability for linear autonomous multi-input dynamical systems de-
pending on parameters, SIAM J. Control Optim., 42 (2003), pp. 1431-1450.

[45] A.S. MARKUS AND E. E. PARILIS, The change of the Jordan structure of a matrix under small
perturbations, Linear Algebra Appl., 54 (1983), pp. 139-152.

[46] E. MENGI, Measures for robust stability and controllability, PhD thesis, Courant Institute of
Mathematical Sciences, New York, NY, 2006.

(47 ——, Software  for robust stability and  controllability — measures. New
York University, Computer Science Department, NY, Feb. 2008.
http://www.cs.nyu.edu/ mengi/robuststability. html.

[48] C. PAIGE, Properties of numerical algorithms related to computing controllability, IEEE Trans.
Autom. Contr., AC-26 (1981), pp. 130-138.

23



[49] D. D. PERVOUCHINE, Hierarchy of closures of matriz pencils, Journal of Lie Theory, 14 (2004),
pp. 443-479.

[50] A. POkRzYWA, On perturbations and the equivalence orbit of a matriz pencil, Linear Algebra
Appl., 82 (1986), pp. 99-121.

[61] A. VARGA, On designing least order residual generators for fault detection and isolation, in
Proc. of 16th International Conference on Control Systems and Computer Science (CSCS),
Bucharest, Rumania, 2007, pp. pp. 323-330.

[62] W. WATERHOUSE, The codimension of singular matriz pairs, Linear Algebra Appl., 57 (1984),
pp. 227-245.

[63] J. WiLLEMS, Topological classification and structural stability of linear systems, J. Differential
Equations, 35 (1980), pp. 306-318.

24



