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KYBERNETIKA — VOLUME 32 (1996), NUMBER 6, PAGES 625-644

ON THE ANALYSIS OF PERIODIC LINEAR SYSTEMS!

ANTONIO TORNAMBE

In this paper, both discrete-time and continuous-time periodic linear systems are analy-
sed and discussed. The concepts of eigenvalue, eigenvector, characteristic multiplier, steady-
state response, and of blocking zero are stated in a unique framework for both classes of
systems.

1. INTRODUCTION AND NOTATION

The interest of considering periodic linear systems is motivated by the large variety of
processes that can be modelled by (difference or differential) linear equations with
periodic coefficients (see, e.g., [1,2,10,28,29,31,33] for the continuous-time ones
and see [3,7,8,11,12,20,21,22,23,32] for the discrete-time ones). A control theory
is developing for periodic linear systems, and contributions on several control prob-
lems have been given, including eigenvalue assignment, state and output dead-beat
control, disturbance localisation, model matching, robust tracking and regulation,
block decoupling, and adaptive control [6,13, 14,15,16,17, 18,19, 25, 26,27, 30, 34].

The aim of this paper is to express in a unique framework the concepts of eigen-
value, eigenvector, characteristic multiplier, steady-state response, and of blocking
zero both for continuos time and discrete-time linear systems.

The class of the linear periodic systems of period w (briefly, w-periodic) that are
considered in this paper, is described by:

Az(t) A(t) z(t) + B(t) u(t), T (1)
y(t) C(t)z(t) + D(t) u(t), (1.2)

where A is either the differentiation operator (i.e., the operator such that Az(t) =
d—z-gﬂ, t € R) or the one-step forward-shift operator (i.e., the operator such that
Az(t) = z(t+ 1), t € Z),t € T, T = R if A is the differentiation operator or
T = Z if A is the one-step forward-shift operator, w € T, w > 0, z(t) € R™ is the
state, u(¢) € RP is the control input, y(t) € RY is the output to be controlled (which
is assumed to be measured), and A(-), B(-), C(:), D(-) are real matrices that are
w-periodic [continuous, if 7' = R] functions of ¢t € T'.

1This work was supported by Ministero Universita Ricerca Scientifica Tecnologica
(ex 60% funds).
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2. ANALYSIS OF w-PERIODIC HOMOGENEOUS LINEAR SYSTEMS

Consider an w-periodic homogeneous linear system described by the following equa-
tion:

Az(t) = A(t) z(t). (2.1)

Definition 1. (See [24] for the case T = R and to = 0.) A complex A, is an
eigenvalue at the initial time to € T of the w-periodic matrix A(t) if and only if
there exists an w-periodic [differentiable with respect to ¢t € T, if T' = R] vector
function ve,(-) € C* of t € T', vy, (t) # O for all ¢ € T, which is referred to as a
right eigenvector at the initial time to of A(t), such that the vector function &;,(-)
of t € T, defined as follows

'Uto(t) e}“t)(t*t“), Vte T, 'lf > to, T = ]R,

2.2
v () AT YieT, t >, it T =17, (22)

SHORS {

is solution of (2.1) from the initial time ¢ = to; such a vector function &;,(-) is called
an eigensolution at the initial time ty of (2.1) with eigenvalue ¢, .

Since [0,w] is a closed interval [and v1,(*) is a continuous vector function of t € T,
if T = R}, then the following relation holds:

D= t
tg[lgig]{lvtu( N} < oo,

whence

€ ()] < dereloll=to) i e > it T =R,
&M < (A D1 VieT, t> 1, f T=2.

The following lemma is classical (see, e. g., [24]).

Lemma 1. System (2.1) is exponentially stable if and only if all the eigenvalues at
the initial time ¢o € T' of matrix A(t) have negative real part if 7' = R, or modulus
smaller than 1 if T = Z, for all ¢, € T

The following lemmas can be easily stated and proved.

Lemma 2. (See [24] for the case 7' = R and o = 0.) Let v,(-) € C* be an
w-periodic vector function of ¢ € T [which is assumed to be differentiable, if 7' = R],
different from the zero vector for all ¢t € 7. Then, v, (t) is a right eigenvector at the
initial time tq € T of A(t) with eigenvalue Ay, € C at the initial time ¢ € 7" if and
only if the following relations hold:

io(t) = [AQ) - Mollu(D), VEET t2to, T =R, (23)
ot +1) =A@, VIET T2l HT=T A #0, (24)
to

0 = Alto)vy(to+hw), VhEZIFT=Z A =0. (2:5)
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Proof. (Necessity) If the vector function &;,(-) of t € T defined in (2.2) is
solution of (2.1) from the initial time ¢ = ¢; € T, then the following relations hold

vto(t) ettalt=to) + Aty Ve (t) e’\‘o(t—t“) = A(t) Utq (t) e’\‘o(t‘to)»

VEeT, t >ty if T =R, (2.6)
Cu(t DA = A v (1) AL,
VIeT, t >t if T =Z. (2.7

Relation (2.3) is obtained from (2.6), taking into account that e*to(t~%0) =£ 0 for
allt € R. For A, # 0, relation (2.4) is obtained from (2.7), taking into account that
,\Sfj’“ # 0 for all t € Z. For A, = 0, relation (2.5) is obtained from (2.7), by the
w-periodicity of vy (+), taking into account that /\EZH_“’) = 0 and AEZ_“’) =1 for
t = tg.

(Suffictency) If the non-zero w-periodic [differentiable, if 7" = R] vector function
v, (+) of t € T satisfies (2.3)-(2.5) (with vy, (¢) that is arbitrarily chosen different
from the zero vector for allt € T', t # to + hw, if T'=Z and A, = 0), then relations
(2.6),(2.7) hold, whence &, (t) defined in (2.2) is solution of (2.1) from the initial
time t =tg €7T.

Remark 1. By Lemma 2, in the cases T = R and T' = Z, Ay, # 0, a solution
z4o(t) of (2.3) Gf T = R), or of (2.4) if T = Z, Ay, # 0), is a right eigenvector at
the initial time ¢g € T of A(t) with eigenvalue )\, if and only if it is an w-periodic
function of ¢t € T' different from the zero vector for all ¢t € T'.

Lemma 3. Let v;,(t) € C* be a right eigenvector at the initial time to € 7" of
A(t). Then, the value Ay, € C such that (2.3) (if T = R), or (2.4) (if 7' = Z and
Aty #0), or (2.5) (if T'=Z and A, = 0), hold, is uniquely determined.

Proof. Consider the case T = IR. Suppose there exists two values :\fo € C and
Ao € C such that (2.3) holds with A, = 3\10 and Ay, = Xtu. Then, by subtraction
one obtains:

A, — Al v, (1) =0, VteR. (2.8)

Since vy,(t) # 0 for all ¢t € R, equation (2.8) implies X, = Ai,, as was to be
proved. R

Consider the case T' = Z. Suppose there exist two values j\to € C, M\, 70, and
Ao € C, Aty # 0, such that (2.4) holds with A, = A, and Ay, = Ag, 1., such that

Agvi(E+1) = A(t) v, (t), YteZ, (2.9)
Moot +1) = A(t)vi,(t), VieZ (2.10)

By subtracting (2.9) from (2.10), one obtains

[;\to — ito] Utg(t + 1) = O, Vt € Z (211)
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Since v, (t) # 0 for all ¢t € Z, the equation (2.11) implies :\to = Xy, as was to be
proved.

Finally, by absurd, suppose that (2.4) and (2.5) hold, with A, # 0. Replacing in
(2.4) t by to, and in (2.5) h by 0, one obtains the following relations

’Utu(to + 1)

I

1
:\—A(tO) vt,(t0),
to

0 A(to) vi(to),

1l

which imply v:,(to + 1) = 0, in contradiction with the hypothesis that v,(t) ;é
0, VteT.

Lemma 4. Let v;,(-) € C* be an w-periodic vector function of ¢ € T [which is
assumed to be differentiable, if 7" = R], solution of (2.3) (if 7" = R) or of (2.4) (if
T = Z and Ay, # 0), from the initial time ¢ = to € T. If vy, (t) is different from the
zero vector for some t =t € T, then it is different from the zero vector for all t € T'.

Proof. The lemma is proved by showing that if v, (¢) is equal to the zero vector
for some t = i € T, then wv,,(t) is equal to the zero vector for t = £, that is a
contradiction of the hypothesis of the lemma. By (2.3) (if T = R), or by (2.4) (if
T = Z and Xy, # 0), if vio(t) is equal to the zero vector for ¢ =1, then it is equal to
the zero vector for all t > ¢, whence for ¢ = t+kw, for some k € Z such that +kw > 1.
The proof follows by the w-periodicity of v,,(-) that implies v, (f) = vio(f 4 kw) = 0.

O

Let <i>(t, 7,A,), t, 7 € T, be the state transition matrix of (2.3) (if T = R) or of
(2.4) (if T'= Z and X\, # 0), i.e., a matrix such that:

a7 ) = (A0~ Mo D Bt M), VOTET, 127 HT=R,  (212)

~ 1 ~

Bt+1,700) = 7AW St A), VELTET, 127, i T=Z, A #0,(2.13)
to

d(r, 7, A) =1, VreT. (2.14)

By the w-periodicity of A(+), it is stressed that
Bt +w, T+w, A) =d(t, 7, \,), VE,TET, t>T. (2.15)

The following lemma gives conditions for a complex A;, to be an eigenvalue at
the initial time to € T' of A(t), in the cases T = R, and T =Z, A, # 0.

Lemma 5. (See [24] for the case T =R and ¢t = 0.) In thecase T =R, or T = Z
and X, # 0, the complex A, is an eigenvalue at the initial time ¢y € T of A(?) if
and only if the following relation holds:

det[®(to + w, to, Aey) — I] = 0. (2.16)
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Proof. (Sufficiency) By Lemma 2, number A;, € C is an eigenvalue at the
initial time tg € T of A(t) if and only if there exists an w-periodic [differentiable, if
T = R] vector function v, (-) € C™ of t € T, v4,(t) # 0 for all ¢ € T, such that (2.3)
holds (if T = R), or (2.4) holds (if T = Z and A, # 0). Any solution of (2.3) (if
T =R), or of (2.4) (if T'=Z and X¢, # 0), can be written as follows:

v, () = ®(t,t0, Aio) vio(to), YEET, t >t (2.17)
One can replace in (2.17) t by t +w, to obtain (by virtue of (2.15))

&)(t+wyt0>Ato)Uto(t0)
<i>(t+w,t0+w,/\tn)<i>(t0+w,tn,)\tc) vtu(to)
B(t,to, i) B(to +w, to, Mo ) vio(to), VEtET, t >1o. (2.18)

'Uto(t + (.d)

It

If (2.16) holds, then there exists a vector vs,(to) # 0 such that
®(to +w, 20, M) 1o (to) = i, (o). (2.19)

Taking into account (2.19), equation (2.18) becomes

Q(t’thtu)’uia(tO)
v (1), VteT, t>to. (2.20)

Il

vto(t + w)

Il

The w-periodicity of vy, (+) implied by (2.20), and the property that vs,(t) # 0, for
all ¢ € T, implied by v;,(to) # 0 and by Lemma 4, prove the sufficiency of condition
(2.16).

(Necessity) If the solution vy, (t) € C*, v, (t) # Ofor allt € T, of (2.3) (if T = R),
or of (2.4) (if T = Z and XAy, # 0), is w-periodic, then by replacing in (2.17) ¢ by
to + w, one obtains

Uto(to) = CI)(tO +w, o, )‘tu) Uto(to))

with vs,(¢0) # 0, which implies the necessity of condition (2.16). 0
Example 1. Consider the following w-periodic system of the form (2.1):

Az(t) = a <1 — cos (2—;’5» z(t), (2.21)

where a is a suitable real. For system (2.21), equations (2.3),(2.4) (with A, # 0 if
T = 7Z) take the following form, respectively,

bio(t) = (a — Ay — acos (?)) v, (1), fT=R, (2.22)
vey (t + 1) a (1 — cos (Z;IE)) Vi (1), T =12 (2.23)

Ato
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The state transition functions <i)(t, 7, Ato) of (2.22) and (2.23) are, respectively,

(¢, 7, Aig) = exp ((a “ M- )= 5 (sin (let> _ sin (2_21)» ,

t,reT, t>7, ifT=NR, (2.24)
t—7 t—1
&(t, T, Agy) = (;\‘j—) H (1 — o8 (Q—Zé)> ,
° h=T1
t,reT, t>r ifT=2Z. (2.25)

From (2.24),(2.25), one can compute the state transition functions <i>(t0+w, to, Aig)
of (2.22) and (2.23) over the period [to,to +w) (in the case T = Z, for the integer
h € [to,to + w) that is multiple of w, one has 1 — cos(Z2) = 0):

(to +w,t0, A,) = exp((a—Ay)w), ifT =R, (2.26)

O(to + w,to, A,) = 0, T =7Z. (2.27)

In the case T' = R, through (2.26) one can see that the only real A;, such that

(2.16) holds, is Ay, = a; relation (2.16) is also satisfied by the complex number
Ao = a+ 72k for all h € Z.

In the case 7' = Z, through (2.27) one can see that (2.16) is not satisfied for all

complex numbers A;, # 0; system (2.21) may have only the eigenvalue Ay, = 0.
In the case T'= R, a real w-periodic solution of (2.22) with A;; = a is

Vg, (t) = exp (—;—: (sin (ggi) — sin (?))) vt (t0)
for all v, (o) € R.

Let ®(t,7), t,7 € T, be the state transition matrix of (2.1), i.e., a matrix such

that:

]

D>
2
2

[

A@)®(t,7), Vt,TeT, t>r, (2.28)
&(r,7) = I, VreT. (2.29)

By the w-periodicity of A(-), it is stressed that
O(t+w,7+w)=9(t, 1), Vt,7eT, t>T. (2.30)
Lemma 6. In the case T'= R, or 7' = Z, A, # 0, the state transition matrices
O(t, 7, At,) and ®(2, 7) satisfy the following relations:
d(t, 7, hy,) = B(t,7)e M W reT, t> 71, if T =R, (2.31)
b(t, 7, h) = B, )AL, VLTET, t> 71, i T =12, #0. (2.32)

Proof. By virtue of (2.14) and (2.29), a simple substitution shows that (2.31)
and (2.32) hold for t = 7.
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Consider the case T' = R. One can take the time derivative of both sides of (2.31),
to obtain (by virtue of (2.28))

d . _ = At (t=7) d —Aeo(t-T1)
aQ(t,T,/\tu) = e a@(t,r)—/\t(,d)(t,r)e

= A(t)e Mot 7) — A B(t, 7) e Mo (tT)
= [A(t)_)‘to-[] (i)(t)Ta /\to)) Vt,TEIR, t>,
as was to be shown on the basis of (2.12).

Consider now the case T = Z, A;;, # 0. One can replace t by ¢ 4+ 1 in both sides
of (2.32) to obtain (by virtue of (2.28))

dt+1,mh,) = B(t+1,7)A 0D

= AW ()N

to
1 o

= ,\—A(t)(b(t +1,7, M), VHLTEZ, t>T,
to

as was to be shown on the basis of (2.13). o

Remark 2. The analytic computation of ®(t,7) is not an easy task, in general.
For the case T = Z, the state transition matrix ®(t, 7) is simply given by:

t—1
o(t,7)=[[ A(), Vtr€Z, t>7+1
o=1

For the case T = Z, the state transition matrix ®(¢, 7) can be simply computed
when matrices A(t) and f: A(0)df commute for all ¢,7 € R, t > 7, in the matrix
product (see, e.g., [5]), i.e. when

A(t)/tA(G)dH:/tA(é')dGA(t), Vi, rER, t> T

in such a case, one has

B(t,7) = exp ( / "400) dH) .

The following lemma gives conditions for a complex A¢, to be an eigenvalue at
the initial time to € T of A(t).

Lemma 7. (See [9] for the case T = Z.) The complex A, is an eigenvalue at the
initial time ¢¢ € T of A(t) if and only if (only if, in the case T = Z and A, = 0) the
following relation holds:

det[(b(to +w,t0) - 7);01] = O, (233)
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where 7, := e*o¥ (if T'= R) or 0, := XY, (if T = Z).

Proof. For T = Z and X, = 0, the proof is trivial since (2.33) reduces to
det[®(to + w,t0)] = 0, which is implied by (2.5) for h = 0, i.e., by det[A(t0)] = 0.

For T'=R, and for T' = Z, A, # 0, the lemma is proved by the following relations,
which are yielded by (2.16) and (2.31),(2.32), taking into account that n;, # 0:

0 = det[(i)(tg + w, 1o, )‘to) - I]
= det[®(to + w, to)n;! — 1]
= 1, det[®(to +w,t0) — e, 1. (2:34)

By virtue of (2.34), if T = R, or T' = Z, A, # 0, then 0, # 0 and therefore
relation (2.16) implies, and is implied, by relation (2.33). =

Definition 2. (See [24] for the case T' = R, to = 0, and [9] for the case T = Z.)
The polynomial

Pto(Mto) 1= det[®(to + w, to) — Mio1] (2.35)

is referred to as the characteristic polynomial at the initial time t; of the w-periodic
matrix A(t), and the n roots 9,4, 1 = 1,2,...,n, of p;,(n,) = O are referred to as
the characteristic multipliers at the initial time tq of A(t).

" Lemma 8. (See [9] for the case T = Z.) The characteristic multipliers at the
initial time tq of the w-periodic matrix A(t) are independent of the initial time ¢;.

Proof. Consider the case T'= R, and T = 7Z, Ay, #0. If 0, is a characteristic
multiplier at the initial time ¢y of matrix A(t¢), then equation (2.33) implies the
existence of a nonzero vector v¢,(tg) such that

[®(to +w,to) — e I] vy (to) = 0. (2.36)

The solution v, (t) of (2.3) (if T = R), or of (2.4) (if T'= Z, X, # 0), from the
initial time ¢ = ¢¢ and such an initial condition v;,(to) is a right eigenvector at the
initial time tq of A(¢) with characteristic multiplier 7,,.

For any t; € T, t; > tg, one can left multiply (2.36) by matrix ®(¢; +w,to + w),
to obtain (by virtue of (2.30))

0 [®(t) + w,t0) — Mo @(t1 + w, to + w)] vy, (20)
[®(t1 + w,t1)®(t1,t0) — e ®(t1,t0)] veo (to)

= [®(t +w,t1) = MJo(t1), (2.37)

Il

where 9(t1) := (D(il)to) vt,(t0)- If f)(tl) # 0, then (2.37) implies that

det[@(tl +wytl) _ ntol] = 0, (238)
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namely that 7, is a characteristic multiplier at the initial time t; of A(t), as to be
shown. If 7= R, then ®(¢1,to) is non-singular, whence vi,(t0) # 0 implies 9(¢;) # 0.
If T=7Z,m, # 0, suppose, by absurd, that 9(¢;) = 0. Then,

(I)(tl,t()) Uto(to) = 0 . (239)

From (2.39), one obtains

_(]—in
v (t1) = n;, ¢ @(t1,t0) veo(te) = 0

which is a contradiction of the property that if n;, is a characteristic multiplier at
the initial time ¢y of matrix A(t), then the following vector function

12—

~1—t
Ut"(t) =T u q)(t’to) vio(to)! te Zx t > tp,

is an eigenvector at the initial time ¢o € T of A(t), with characteristic multiplier 7;,.
Consider the case T'=Z, X, = 0. Since

w-—1
det[®(to + w, t0)] = [ ] det[A(R)], Vio €Z,
k=0

the property det[®(to + w,0)] = 0 for some to = o € T implies that det[®(to +
w,t0)] = 0 for all to € T, i.e., 1y, = 0 is a characteristic multiplier of A(t) at each
to € Z, as was to be shown. O

Remark 3. By the proof of Lemma 8, one has obtained the following properties.
In the cases T =R, and T = Z, A, # 0, if )\, is an eigenvalue at the initial time ¢
of A(t) for some to = fg € T', then it is an eigenvalue at the initial time ¢, of A(t)
for all o € T'. In the case T'=Z, A, = 0, if ¢, = 0 is an eigenvalue at the initial
time to € T of A(t) for some to = iy € T, the property that ,, = 0 is an eigenvalue
at the initial time ¢ty € T of A(t) for all ¢, € T', is not necessarily true (the property
det[A(to)] = 0 for some to = o € T does not imply the property det[A(to)] = 0 for
all tg € T)

Lemma 8 allows the following definition to be introduced.

Definition 3. (See [24] for the case T = R, and [9] for the case T = Z.) The
following polynomial

p(n) := det[®(w,0) — nI]

is referred to as the characteristic polynomial of the w-periodic matrix A(t), and the
n roots of p(n) = 0 are referred to as the characteristic multipliers of A(t).
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Example 2. The characteristic polynomial of (2.21) is

p(n) = e —n, T =R,
p(n) = -—n, fT="7Z.

The characteristic multipliers of (2.21) are

n = e, ifT=R,

3

n = 0, ifT=2Z.

3. ANALYSIS OF w-PERIODIC INHOMOGENEOUS LINEAR SYSTEMS

Consider an w-periodic inhomogeneous linear system described by the following
equations

Az(t) = A(t)z(t) + B(t)u(t), (3.1)
y(t) C(t) z(t) + D(t) u(t). (3.2)

I

Assumption 1. The complex number @ € C (o # 0, if T = Z) is such that =
o:=e (if T =R),or o := ¥ (if T' = Z), is not a characteristic multiplier of A(%).

Definition 4. (See [4] for the case T = R and @ = 0.) Under Assumption 1, the
vector function (¢,(-) of t € T, which is defined as follows

21, (1) e(tt0) Yt €T, t > to, if T =R,
Co(t) = (3.3)

z,(t) o=t Ve T, t >to, f T =72,

where tg € Z, 2;,(-) € C" is an w-periodic [differentiable, if T' = R] vector function
of t € T, is an exosolution at the initial time to of (3.1) if and only if it is the
solution of (3.1) from the initial time ¢ = ty corresponding to the following input
vector function

w(t)e*t=t) V€T, t >t if T =R,

u(t) = { (3.4)

w(t)alt=t)  VteT, t >to, if T =7,

where w(-) € 8P, and SP is a set of complex-valued w-periodic [continuous, if T =
Z] p-dimensional vector functions of ¢ € T; vector z,(t) is referred to as a right
exovector at the initial time ¢o of (3.1) corresponding to the input vector function

(3.4).

Lemma 9. Let z;,(-) € C* be an w-periodic vector function of ¢ € T' [which is
assumed to be differentiable, if T = R]. Then, under Assumption 1, the vector
function (,(-) of ¢ € T defined in (3.3), is an exosolution at the initial time to € T
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of (3.1) corresponding to the input vector function (3.4) if and only if the following
relations hold:

2,(t) = [A(t) —ad] z,(t) + B(t)w(t), VteT, t>ty, if T =R, (3.5)
zeo(t+ 1)

1 1
SAW) () + —BOw(t),  VIET, t >, if T =L. (36)

Proof. (Necessity) If the vector function (i,(-) of t € T defined in (3.3) is the
solution of (3.1) from the initial time ¢t = t; € T corresponding to the input vector
function (3.4), then the following relations hold

b (1) €110 4 azy (1) €2(710) = A(2) 24, (2) e*(1710) 4 B(t) w(t) e@ 71,

VteT, t>ty, if T =R, (3.7)
zio(t+ 1) aH170) = A(2) 2, (t) o7 4 B(t) w(t) alt~10),
VteT, t>t, if T =Z. (3.8)

Relation (3.5) is obtained from (3.7), taking into account that e*(t=to) £ 0 for
all t € R, while relation (3.6) is obtained from (3.8), taking into account that (by
Assumption 1) a(t=t0) £ 0 for all t € Z.

(Sufficiency) If the w-periodic [differentiable, if T' = R] vector function z4,(-) of

t € T satisfies (3.5)—(3.6), then relations (3.7), (3.8) hold, whence (;,(t) defined in
(3.3) is a solution of (3.1) from the initial time ¢ = to € T corresponding to the input
vector function (3.4). a

It is now possible to state the following corollary to Lemma 9.

Corollary 1. Under Assumption 1, a [differentiable, if 7' = R] vector function
z1,(-) € C™ of t € T is a right exovector at the initial time to € T of (3.1) corre-
sponding to the input vector function (3.4), if and only if it is an w-periodic solution
of (3.5), (3.6) from the initial time ¢ = ¢o.

The following three lemmas specify the conditions under which a right exovector
is unique, is independent of the initial time ¢y € T', and exists.

Lemma 10. Under Assumption 1, if there exists a right exovector z,(t) at the

initial time to € T of (3.1) corresponding to the input vector function (3.4), then it
is uniquely determined.

Proof. By absurd, suppose there exist two w-periodic vector functions Z,(-) and
Z,(+) of t € T [which are assumed to be differentiable, if 7' = R], such that (3.5), (3.6)

hold with z:,(-) = 24,(:) and z,,(-) = Z,(-). By subtraction of the equations thus
obtained, one obtains

Z(t) = [A@) - al]Z,(t), YEEeT, t >0, if T =R, (3.9)
ziu(t + 1)

i

lA(t)ao(z), VteT, t>t, T =7, (3.10)
(6%
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where Z,,(t) 1= #y,(t) — Z,(t). Since, by Assumption 1, the complex number « Is
such that ¢ = e®¥ (if T' = R), or ¢ = o (if T' = Z), is not a characteristic multiplier
of A(t), Lemmas 2,3 and 4 imply that Z;,(t) = 0 for all t € T". o

Lemma 11. Under Assumption 1, if z:,(t) is a right exovector at the initial time
to of (3.1) corresponding to the input vector function (3.4) for some to = {y € T,
then it is a right exovector at the initial time ¢o of (3.1) corresponding to the input
vector function (3.4), for all 4, € T'.

Proof. By Lemma 9, equations (3.5),(3.6) hold for ¢y, = fo. Since, by Assump-
tion 1, e*(t=t0) £ O forallt € T, t > to (if T = R), or alt=t0) £ 0 forallt € T, t > to
(if T = Z), with to being an arbitrary element of T, one can multiply both sides
of (3.5) rewritten with 2o = fp for e*(*=*) and both sides of (3.5) rewritten with
to = to for alt=?0). The resulting equations imply that the following vector function

(/) 25, () e*t=10) Vi e T, t > 1o, if T = R,
Go(t) =
t zi, () ol Ve T, t >, if T =2,

is a solution of (3.1) from the initial time ¢ = t; corresponding to the input vector
function (3.4). The arbitrariness of ¢y proves the lemma. o .

Lemmas 10 and 11 allow the term exovector to be used, instead of the term
exovector at the initial time to, to represent an w-periodic solution of (3.5),(3.6),
which (if any) is uniquely determined. From now on, subscript to will be omitted in
the representation z;,(t) of a right exovector.

Under Assumption 1, the following relation:

det[I — ®(t +w,t)o™] = o "detfo] — B(t +w,?)]
# 0, VteT,

where ®{t, ) is the state transition matrix of (2.1), implies that matrix [I — ®(t +
w,t)o1] is non-singular for all t € T'.

Lemma 12. (See [4] for the case ' = R and a = 0.) Under Assumption 1, the
exovector z(t) of (3.1) corresponding to the input vector function (3.4) exists and is
given by:
) = [[—3(t+w,t)e ]
t+w
/ Bt +w, ) e IB(rw(r)dr, fT=R, (3.11)
t

l[]—cb(t+w,t)a“”]‘1

84

t+w—1

3 et +w,r)e HTIB(u(r),  HT=2 (312

r=t

Il

z(t)
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forallt €T

Proof. Consider the case 7' = R. Any solution of (3.5) can be written as follows
for an arbitrary fo € R:

Z(t) = B(t,to)e 1) (tg) )
. ;
+ / ®(t,7) e " B(T)w(r)dr, tER, t>t. (3.13)
to

(Necessity) Assume that the vector function z(-) in (3.13) is w-periodic. Replac-
ing in (3.13) t by tg +w, and taking into account (by virtue of the hypotheses of the
lemma) that matrix [I — ®(w,?o) e~*“] is non singular and that z(-) is an w-periodic
vector function of t € R, one obtains that the following relation

T zto+w) = P(to+w,to)e”*z(to) !
to+w
+ / B(to 4+ w, T)e” o= B(ryw(r)dr,  (3.14)

to

implies condition (3.11) for ¢ = ¢o. The arbitrariness of ¢, € R completes the proof
of the necessity.

(Sufficiency) The following relations (which are obtained through (2.30), (3.11),
and the w-periodicity of w(-)) will be useful for the sufficiency proof:

B(t 4+ w, o) e+ =t0) 5(44)

= O(t+uw,to+w)e ) Bty + w, to)e™ z(to)
= Ot +w,to+w)e 2 t) (1)
totw
- / Ot +w,to +w) B(to +w, 7) e =T B(r)w(r) dr
to

= <I>(t, to) e"(’(t"t")z(to)

totw '
- / ®(t +w, 7)e” =T B(r) w(r) dr, - (3.15)
to SIS

t4+w
/ Ot + w, ) e~ T B )w(r) dr
to+w

I

1
/ Pt +w, 7+ w)e *"IB(r + W) w(r +w)dr
to

/t ®(t, ) e " B(r)w(r) dr, i i (3.16)

to

t+w )
/ St +w, 1) e"a(t+“’—7)B(r)w(T) dr
to
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N

totw ’
= / B(t +w, 7) e D B(r)u(r) dr
to

14w
+ / ®(t + w, 7) e~ =T B(r)w(r) dr
to—HJJ

fn+w
/ B(t +w, ) e~ =T B(r)w(r) dr

to

1

+ / (2, 7) eI B(r) w(r)dr. @)
" .

One can replace in (3.13) ¢ by ¢ 4+ w, to obtain
' Z(t+w) = B(t+w,to)e *(HUTtoly (1)
14w
+ / B(t 4w, ) e~ W=7 B(r)w(r) dr. (3.18)

7 ' to

From (3.18), taking into account (3.15)-(3.17), one obtains that z(t + w) = z(t)
for all t € R. Relation (3.11) is obtained from (3.18) by replacing ¢y by ¢.

Consider the case T = Z. Any solution of (3.6) can be written as follows for an
arbitrary tp € Z:

2(t) = ®(t, o) a”71)2(20)

-1
+ Z ®(t, ) e =B w(r), tE€Z, t>to+1. (3.19)
T=tp

(Necessity) Assume that the vector function z(-) in (3.19) is w-periodic. Replac-
ing in (3.19) t by to +w, and taking into account (by virtue of the hypotheses of the
lemma) that matrix [I — ®(w,?o) @~*] is non singular and that z(-) is an w-periodic
vector function of t € Z, one obtains that the following relation

2(to +w) = V(to+w,to) a™Vz(to)
totw—1

+§ Z B(to + w, 7) a~ ot B(r) w(r), (3.20)'

T=to

implies condition (3.12) for ¢ = ¢y. The arbitrariness of ty € Z completes the proof
of the necessity.

(Sufficiency) The following relations (which are obtained through (2.30),(3.12),
and the w-periodicity of w(-)) will be useful for the sufficiency proof:

B(t + w, o) a~(HHw=10) 4 (¢4)
= Pt+w,tptw) a'(t_t°)<1>(to +w,t0) a”?z(to)
= Bt +w,lo+w)a~0)z(t)
totw~1
1 ~(t+w—1)
- Z Ot +w,tp +w)P(to +w, ) B(1) w(T)

T=tg
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= q)('t,to) (l_(tﬂtu)z(to)

totw—1
- El; Z ®(t +w, 7)o~ =) B(r) w(r), o (3.21)
=10
t+w—1
Z Bt + w, 1) a~ =T B(r) w(r)
T=tp+w
-1
= Z Bt +w, 7+ w) o~ B(r + w)w(r +w)
T=to
t—1 ) )
= Z ®(t, 7) a~ =" B(r) w(T), (3.22)
T=1g
t4w—1
Z Bt +w, 7)o"= B(r) w(r)
T=1g X
totw—1
= Z Bt +w, 7)o =T B(r) w(7)
T=1g
t+w—1
+ 2 Dt +w,T) a_(t"""_T)B(T) w(T)
T=totw
t0+w—1 .
= Y, ®(t+w,1)a FIB(r)w(r)
T=to
t—1
+ Z ®(t, ) a~ " B(r) w(r). (3.23)
T=1o .

One can replace in (3.19) ¢ by ¢t 4+ w, to obtain

Z(t+w) = B(t+w,to)a”FT=to) (1)
t4w—1
+ Y ®(t+w,m)a T B(r) w(r). (3.24)

T=to

From (3.24), taking into account (3.21)~(3.23), one obtains that z(t + w) = z(¢)
for all t € Z. Relation (3.12) is obtained from (3.24) by replacing ¢¢ by t. O

The following lemma gives conditions for the exosolution of (3.1) corresponding
to the input vector function (3.4) to be attractive.

Lemma 13. Under Assumption 1, let z(t) € C” be the exovector of (3.1) corre-
sponding to the input vector function (3.4). Let ¢(t) € C* be the solution of (3.1)
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from the initial time ¢ = to € T', from an arbitrary initial state ¢(to) = zo, and
corresponding to the input vector function (3.4). The function ((t) := ((t) — (1, (2),
with (i, (t) being defined in (3.3), exponentially goes to zero for all zo € R”, if and
only if all the characteristic multipliers of A(¢) have modulus smaller than 1.

Proof. It is easy to see that ((t) satisfies the following equation
AL(t) = A(t) C(2). (3.25)

Function f(t) exponentially goes to zero for all E(to) € R", if and only if all the
characteristic multipliers of A(t) have modulus smaller than 1, as was to be proved.
]

The definition of steady-state solution of an w-periodic system of the form (3.1)
given in [4] for w-period input vector functions, is extended for input vector functions
of the form (3.4), by the following definition.

Definition 5. Under Assumption 1, let (,(t) be the exosolution at the initial time
to € T of system (3.1) corresponding to the input vector function (3.4). Vector func-
tion (i, (¢) is referred to as the state steady-state solution of (3.1), (3.2) corresponding
to the input vector function (3.4) if and only if re[a] > 0 (if T = R), or || > 1 (if
T = Z), and all the characteristic multipliers of A(¢) have modulus smaller than 1.
The output solution of (3.1),(3.2) corresponding to such a (z,(t) is referred to as the
output steady-state solution of (3.1),(3.2).

The notion of blocking zero that has been given (see, e. g., [5]) for time-invariant
linear systems, is extended for w-periodic systems under the following assumption.

Assumption 2. The set 87 of the w-periodic [continuous, if 7" = R] functions w(-)
has a p-dimensional base

By = {wo(-), wi(), - s wp-1 (1)}

for some p € Z,p > 0, i.e., for each w(-) € SP there exist p complex numbers
co,cC1,---,Cp—1 such that the following relation is satisfied

w(t) = co’wo(t) =+ clwl(t) + ...+ cp_lwp_l(t), VteT. (326)

Remark 4. Assumption 2 does not seem to be restrictive.
Consider the case T'=R. Fori = 0,1,...,w~ 1, consider the w-periodic function
w;(+) : Z — {0, 1} that is defined as follows

wi(h + kw) :=86(h—17), he{0,1,...,w—1}, keZ,
where 6(-) : Z — {0, 1} is such that

5() = 1, t=0,
()_{0, t#0.
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For each w-periodic function w(-), define w complex numbers as follows:
¢ :=w(), 1=0,1,...,w~—1.

Then, it is easy to see that (3.26) holds with p := w.

Consider the case T' = R and o« € R. Assume that the input vector function
(3.4) is the output free solution from the initial time ¢ = t; € R of the following
w-periodic system (which is usually referred to as the exosystem):

zu(t) = Au(t)zyu(t), (3.27)
u(t) Cu(t) (1), (3.28)

where z,(t) € R” is the state, Ay(-) and Cyu(-) are real matrices that are w-periodic
functions of ¢ € R. Assume that A,(¢) is reducible (sce, e.g., [4]) in the sense of
Floquet-Lyapunov to the diagonal constant matrix A = al, through the w-periodic
Lyapunov transformation matrix W(t). Then, the input vector function (3.4) can
be expressed by

u(t) = Cy(t) W(t) ce®(t=t0), (3.29)

where ¢ € R” is a vector dependent on the initial conditions of (3.27). By comparing
(3.4) with (3.29), one obtains

S w(t)=Cu(O)W(t) ¢

whence condition (3.26) is satisfied once the p column vectors of Cy(t) W(t) are
taken as the base functions w;(-),7 € {0,1,...,w — 1}, of B,, and the p entries of
vector c¢ are taken as the coefficients ¢;, i € {0,1,...,w — 1}.

Definition 6. Under Assumptions 1 and 2, the complex « is a blocking zero of
system (3.1), (3.2) from the input u(¢) to the output y(¢) if and only if the output
steady-state solution of (3.1),(3.2) corresponding to the input vector function (3.4)
is constant and equal to zero for all the w-periodic vector functions w(-) € S?.

The following lemma gives necessary and sufficient conditions for a complex a to
be a blocking zero of system (3.1),(3.2).

Lemma 14. Under Assumptions 1 and 2, the complex « is a blocking zero of
system (3.1), (3.2) from the input u(t) to the output y(t) if and only if the following
conditions hold for i = 0,1,...,p—1:

Im [ (Bt +w, ) e B(r)wi(7) dT] CIm

[(I)(t +w,t)— Ie"‘“’]

D(E) wi(t) < a0
VieT, T =R, (3.30)
m E:.t‘;_l Ot 4w, 7) e~ =T B(1) w;(1) m O(t +w,t) — Ia¥
im D(t) wi() Jem[* el

VieT, ifT=2. (3.31)
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Proof of Lemma 14. Since, by Assumption 1, e** # 0 and o' # 0 for all
t € T, the complex « is a block ing zero of system (3.1), (3.2) if and only if the output
response of the following system (if T = R)

z2(t) = (A(t)—al)2(t) + B(t) w(?), (3.32)
g(t) = C(t)z(t) + D(t) w(t), (3.33)
or of the following system (if T = Z)
Mt+1) = i—A(t) 1)+ éB(t) w(t), (3.34)
g(t) = C(t)z(t) + D(t) w(t), (3.35)

to each input vector function w(-) € 8P, is constant and equal to zero in correspon-

dence to the unique solution of (3.32) (if ' = R), or of (3.34) (if T = Z), that

is w-periodic. In view of Assumption 2, the linearity of systems (3.32),(3.33) and

(3.34),(3.35) implies that the complex « is a blocking zero of system (3.1),(3.2) if

and only if the output response of (3.32), (3.33) (if T' = R), or of (3.34),(3.35) (if

T = Z), with w(t) = w;(t), ¢ = 0,1,...,p — 1, is constant and equal to zero in

correspondence to its unique state solution that is w-periodic. Through a reason-

ing similar to the one used in the proof of Lemma 12, the unique w-periodic state

and output solution of (3.32),(3.33), with w(t) = w;i(t), ¢ = 0,1,...,p— 1, can be_
rewritten as follows for all ¢t € R:

tHw
2(t) = <I>(t+w,t)e_o‘“’z(t)+/ <1>(t+w,T)e_“(t+w_T)B(r)wi(T) dr, (3.36)

y(t) = C(t) z(t) + D(t) wi(t), (3.37)

and the unique w-periodic state and output solution of (3.34),(3.35), with w(t) =
wi(t),1=0,1,...,p—1, can be rewritten as follows for all ¢t € Z:
1 t4w—1
z(t+w) = Pt +w,t) a™¥z(t) + — Z Bt 4w, 7) "I B(r) wi(7)3.38)
a
T=t

y(t) = C(t) z(t) + D(t) w; (2). (3.39)

(Necessity) If y(t) = 0 for all t € T, then equations (3.36),(3.37) imply the
necessity of condition (3.30), while equations (3.38),(3.39) imply the necessity of
condition (3.31).

(Sufficiency) Since both sides of relations (3.30),(3.31) are w-periodic functions
of t € T, then conditions (3.30),(3.31) imply the existence of an w-periodic vector
function z(¢) such that (3.36), (3.37) (if T = R), or (3.38),(3.39) (if T = Z), hold
with y(t) = 0 for all t € T. Since the exovector z(t) is uniquely determined, the
sufficiency proof is completed. m]

4. CONCLUSIONS

In this paper we have analysed a class of linear periodic systems, both discrete-time
and continuous-time. For these systems, we have introduced well known notions
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for linear time-invariant systems, such as the concepts of eigenvalue, eigenvector,
characteristic multiplier, steady-state response, and of blocking zero. Future work

will

regard the possibility of using such notions for the statement of an algebraic

version of the internal model principle for periodic linear systems.

(Received February 14, 1996.)
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