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Abstract

The class of stochastic descriptor systems, also named singular systems, has been widely in-
vestigated and many important results in the linear filtering theory have been achieved in the
framework of Gaussian processes. Nevertheless, such results are far to be optimal when the state
and measurement noises are not Gaussian. This paper investigates the estimation problem for
stochastic singular systems affected by non-Gaussian noises, and proposes a polynomial filter
based on the minimum variance criterion. The polynomial filter improves its performances by
increasing its degree. The proposed filtering scheme can be well considered as a proper extension
of the filter presented in [27], because its restriction to first order polynomials in the case of
Gaussian noises gives exactly the same results of the maximum likelihood estimator developed
in [27]. The improvement of the polynomial filter can be highly significative when the noises
are strongly asymmetrically distributed, far to be Gaussian. Simulations support theoretical
results.

Key words: Descriptor systems, non-Gaussian noise, minimum variance estimate, polynomial
filtering






1. Introduction

In many engineering applications the mathematical model that represents the dynamic rela-
tionships among the variables describing a system is given by a set of linear equations in the
following descriptor form (see Luenberger in [17] and [18]):

J(k + Da(k + 1) = A(k)z(k) + v, k> ko, (1.1)

where:
i) xz(k) € IR™ is the descriptor vector;
ii) {vk, k> ko} is an input sequence, v, € IR™;
iii) J(k), A(k) are matrices in IR™*"™;

The implicit formulation of (1.1) contains, as a special case, the explicit standard form when
J(k) is the identity matrix; in other particular situations it is useful to retain the implicit
formulation although J(k) is a square, non-singular matrix. However there are many important
classes of dynamical systems in which J(k) is a singular or even a non square matrix. In these
cases the descriptor form (1.1) is unavoidable. In literature a system in the form (1.1) is denoted
as a singular or descriptor system.

Since the first works of Luenberger ([17] and [18]), a growing literature has been developed:
main references concerning descriptor systems can be found in Campbell ([3] and [4]), or in the
surveys of Lewis ([15]) and Verghese et al. ([32]). Here are briefly reported some of the most
significative examples of descriptor systems:

- sometimes the first step to create a dynamical model for a system is the definition of a set of
descriptor variables, associated to an equivalent set of suitable quantities, without wondering
whether this is a minimal set. If some relations among the variables are purely static, which
models the presence of constrains, the recursive equations are represented by an implicit
singular form (see Crandall et al. in [5]);

- it can be useful to deduce dynamical relations among the descriptor variables without wonder-
ing whether they are causal or not (Willems [33]): the result is a non-causal system, described
in a descriptor form. These techniques are fundamental when studying economic systems (the
Leontief model, for instance, [16]) or 2-D systems, in which the dynamical equations do not
evolve in a temporal domain, so that they are intrinsically non causal (see Luenberger in [17],
[18] and Nikoukhah et al. in [23], [24] and [25]);

- a descriptor form can also be used in treating causal systems whose dynamical model is not
completely known, modeling the fact that only a reduced set of relationships is available
among a wider set of descriptor variables. In this case the singular system is just a part of a
large-scale interconnected system (Sing et al., [31]). A system in a descriptor form can be also
used to model the presence of unknown inputs (see Darouach et al. in [10]). This model is of
particular interest when a failure on a system can be represented by means of an unknown
forcing term (see e.g. [20]).

This work deals with the filtering problem for descriptor discrete-time systems, whose state
and measurement equations are affected by non-Gaussian noises:

{ J(k+ Da(k +1) = A(k)x(k) + B(k)u(k) + fr, k> ko (1.2)

y(k) = C(k)z(k) + gk,

where u(k) is the control input, y(k) is the measured output and fx,gr are respectively the
state and observation noise sequences.



The estimation problem concerning the descriptor vector of a system modeled in an implicit
form has been widely investigated, and many important contributes have been given in litera-
ture. Early papers are due to Dai (see [6] and [7]) and are based on the following two steps:

- conditions are given that allow suitable transformation that changes the singular system into

a non singular one, structurally non causal;

- the state of the new system is estimated by a Kalman filter.

The result is a linear filter, which recursively estimates the state. It provides the optimal
solution, in the sense that in the presence of Gaussian noises, it gives the minimum variance
estimate. The drawback of the proposed approach consists in its rather restrictive hypotheses
that restricts its application to a small class of syngular systems. For instance, the algorithm
does not apply to rectangular systems, and therefore it can not be applied to the important
case of unknown inputs and of failure systems.

First steps in proposing filtering algorithms for rectangular systems have been made by
Darouach et al. (see [9] and [10]): based on weaker hypotheses, they estimate the descrip-
tor vector by minimizing a suitable functional. It can be classified as a least square approach;
noises are not explicitly supposed Gaussian, although only second order noise moments are used
to achieve the descriptor vector estimate. Here only an estimability condition is required (see
[10] for more details): matrix [J7 CT}T

Important results can be found in the works of Adams, Levy, Nikoukhaha and Willsky (see
[23], [24], [25], [26] [27] and [28]); in [27], in particular, it is proposed a solution for the filtering
problem for time-varying, linear, discrete-time, descriptor systems affected by Gaussian noises
by using a maximum likelihood approach. Throughout the paper it is called the NLW filter, an
acronym coming from the initials of the authors. Its main features are that:

is assumed to be of full column rank.

- usual hypotheses concerning regularity or well-posedness have not to be considered, so that
the NLW filter can be applied to a really wide class of time-varying singular systems;

- there are no restrictions concerning dimensions of matrices, in the sense that they can also
change size with time k;

- the covariance matrix of the output noise may also be singular;

- it is consistent with respect to explicit standard systems, in the sense that if J(k) is a fixed
size identity matrix for any k, the NLW filter coincides with the Kalman filter, the optimal
linear estimate filter for linear systems in explicit form;

A recent contribution [28] further extends the class of estimable descriptor systems, struc-
turally involving future contributes (outputs, inputs and future dynamics). Also in this case the
estimate is performed according to the maximum likelihood criterion and noises are assumed
Gaussian.

This paper aims to treat the descriptor filtering problem in the presence of non-Gaussian
noises. Motivations take place from previous works concerning explicit linear systems affected
by non-Gaussian noises (see [11], [12] and [13]). A growing literature has shown an increasing
interest in estimation problems related to non-Gaussian systems, particularly in the field of
digital communications systems (see for instance [21] [22], [29] and Yaz in [34] and [35]).

Filtering a discrete-time linear system in explicit form, affected by Gaussian noises, is a
problem solved by the well known Kalman filter. It is a linear and recursive algorithm that
provides the optimal state estimate in the sense that it ensures the minimum error variance
among all the Borel transformation of measured output. Moreover, in the presence of non-
Gaussian noises, it still guarantees the best linear estimate (see [14] for more details).

From a geometrical point of view, the minimum variance state estimator is the projection



of the state onto the space of all Borel transformations of the output. In this framework the
Kalman filter implements such projection when the noise is Gaussian. In the non Gaussian
case the Kalman filter it only operates the projection of the state onto the space of linear
transformations of the output.

A natural improvement over the Kalman filter performances is obtained by considering pro-
jections onto classes of output transformations larger than the linear ones. This technique has
been successfully presented in [11], [12] and [13] where polynomial output transformations are
considered. The developed filter provides the minimum variance estimate among all the fixed
degree polynomial transformations of the measurements. Moreover, when the polynomial degree
is unitary, it coincides with the Kalman filter (best linear estimate).

An approach based on suboptimal estimates involving polynomial filtering methodologies is
not directly realizable for non-Gaussian singular systems. The main reason lies on the fact that
almost all the contributes available in literature on the filtering of singular systems follow a
maximum likelihood approach, that is not easily extendable for probability distribution that
are not Gaussian.

The novelty of this paper is to introduce a minimum variance methodology in treating filtering
problems for descriptor systems affected by non-Gaussian noises. In particular, by defining a
suitable projection for the state estimate, it will be possible to construct polynomial filters which
guarantee the improvement of the error variance when the order of the polynomial increases.

The paper is organized as follows: in section two the basic features concerning projections
in estimation problems are considered; in section three the structure of the descriptor system
and its fundamental properties concerning estimability are studied; in section four the mini-
mum variance solution of the filtering problem is introduced and the polynomial estimation
algorithm is proposed; in section five, as a particular case, the linear algorithm is studied, and
its coincidence with the maximum likelihood linear one is pointed out. Finally, in section six,
simulation results are reported that show high performances of the proposed filter.

2. Estimation as a projection

It is well known that the minimum variance estimate of a partially observed random variable can
be considered as a projection onto the Hilbert space of the Borel functions of the observations.
In this section suboptimal estimates are characterized as projections onto suitable £ spaces,
generalizing this procedure also to sequences of random variables.

Let (2, F, P) be a probability space, G C F a sub o-algebra of F and £2(G,n) the Hilbert
space of the n-dimensional, G-measurable, random variables, with finite second order moments:

L£%(G,n) = {X : Q — IR", G-measurable, / |1 X (w)||?dP(w) < —i—oo} )
Jo

If G is a o-algebra generated by a random variable Y : Q — IR™, the previous space is also
written as £2(Y,n). Such space can also be charachterized as the Hilbert space of the n-
dimensional random variables, with finite second order moments, given by Borel functions of
Y:

X(w) = f(Y(w)), f:R™w— IR" Borel function.

The minimum variance estimate of a random variable X € L£2(F,n) as a function of the
observation vector Y € L2(F,m) is given by the conditional expectation: IE[X |Y] This



operation is mathematically equivalent to project the random variable X onto £2(Y,n), and is
denoted by H[X|E2(Y, n)] or, in a more compact form, by H[X|Y]:

X = JE[X|Y} = H[XW(Y, n)} = H[X\Y] (2.1)

If X and Y are jointly Gaussian, the minimum variance estimate is given by an affine transfor-
mation of the measurements:

~

X:mx—i-\I/XY\I/;[/(Y—WLy), (22)

with mx = E[X], my = IE[Y] mean vectors and Uxy = E[(X —mx)(Y — my)T], ¥y =
E[(Y —my )(Y — my)T] covariance matrices. The symbol 1 denotes the pseudoinversion of a
matrix, according to the Moore-Penrose definition (see [2]).

Expression (2.2) can also be considered as a linear transformation of the (m + 1)-dimensional
extended measurements vector Y, = [1 YT} T.

Unfortunately, as it is well known, in general in the non-Gaussian case a nice formula, like
expression (2.2), for the computation of the conditional expectation (2.1) can not be obtained.
It is particularly useful, consequently, to look for estimates with simpler mathematical structure
and with the lowest possible error variance. These are suboptimal estimates, i.e. estimates that
are optimal in a given subclass of Borel functions of the observations. In this paper suboptimal
estimates are defined and computed as the projections of the random variable X onto suitable
subspaces of L2(Y,n).

The simplest suboptimal estimate is the optimal affine estimator, in the sense that the min-
imum variance estimate of X is taken among all affine transformations of Y. This operation
corresponds to project X onto the subspace of all the linear transformations of the extended
measurements vector Y:

X, = H[X\L(Ye,n)}, L(Y.,n) = {Z O~ R, Z—=AY. Ac JR”X<1+m>},

that can be computed by (2.2). In general, denoting with X the projection of X onto a subspace
of £L2(Y,n), the variance related to the error X — X is not smaller than the one related to X — X:
this is the meaning of suboptimal estimate.

Assume that the observation vector Y has finite 2u-th order moments, for a given u € IV,
that is:

Y € L2(F,m) = {Y : Q— IR™, F-measurable, / Y (w)||**dP(w) < +oo} 7
Jo

The polynomial extension of degree p of the linear suboptimal estimate (the best u-th degree
polynomial estimate of X) is obtained as the projection of X onto the subspace of all the yu-th
degree polynomial transformations of the measurements Y: X, = H[X |P,.(Y, n)}, with

H )
PM(Y,n):{Z:Q»—JR”, Z2=3"AYW, A e R, Y€£2“(]-",m)},
1=0

where Yl stands for the i-th Kronecker power (see appendix for more details concerning Kro-
necker algebra). P, (Y, n) can also be characterized as the space of all the linear transformations



of a u-th degree extended measurements vector Y*,

1
Y
ye— | YR | ¢ [RLHmA

y:[u]
(note that Y' =Y,) so that:
P.(Y,n) = L(Y*,n) = {Z Q- R, Z=AY", A€ R“X<1+m+“'+m“>} C L2(Y,n).
Owing to the following sequence of inclusions:
L(Y',n) C L(Y?*n)C--- C L(Y*,n) C L*(Y,n),

projecting onto subspaces of polynomials of higher order, the estimate of X improves, in terms
of the error variance.

Moreover, coming from its definition, an expression of X u = H[X \L(Y“,n)} is given by a
(2.2)-like equation, using the p-th degree extended measurements vector Y* instead of Y,:

X, = H[X|L(Y“,n)} = mx + Uxyn Ul (Y* — myu). (2.3)

Now, suppose to have a random sequence {X (j), j €N } to be filtered. In order to estimate
the element X (k) using the measurements {Y (i) € L2*(F,m), i = 0,...,k, p € IN}, it is
convenient to define an augmented measurements vector:

Y(0)
Y (1)
Y, = ) € RF™,
Y(k)
so that a suboptimal p-th degree polynomial estimate of X (k) is given by the projection of
X (k) onto L(Y}, n):
X, (k) = H[X(k)w(y;,n)]

However, this method is highly inefficient, because the dimension of the space L(Yk“ , n) has a
more-than-linear growth, and therefore no iterative estimation algorithm can be built up [12].

In order to overcome this difficulty, we consider the projection of the variable X (k) onto the
subclass of polynomial functions of the measurements defined below:

Definition 2.3. Let A, be integers in IN. Consider the random variable Y} 2 defined as

follows
YH2(0)

vt =1, (2.4)
YA (k)



where
w»A(k;):{Y[lol(o)@-.@)/“k](k), ogzo+-~-+zkgu}, for 0<k<A,

YHA (k) = {Y[lwl(k A @Yl — 1) @ YI(R), 0<lat o+ < M},

for k> A.
(2.5)
The set L(Yk“ ’A, n) of the linear transformations of the random variable V' 2 is denoted as a
A-set of polynomials up to the p-th degree associated to the measurements {Y(O), e ,Y(k)}.

The projection of X (k) onto L(Yk“ ’A, n) is denoted the u-th degree A-polynomial estimate.

Remark 2.4. The u-th degree A-polynomial estimate can be put in a recursive form [12].

This geometric approach has led to important results concerning the filtering problems for
non-Gaussian linear or bilinear explicit systems (see [12] and [13]). The following Sections
develop the filtering theory for non-Gaussian, linear, singular systems.

3. Solvable linear singular systems

This section reports some concepts and properties of linear singular systems, denoted also
desriptor systems, that are useful for the derivation of the polynomial filter theory. In particular,
the class of solvable linear singular systems is introduced.

Definition 3.1. Given a sequence of matricx triples {J(k + 1), A(k), F(k), k > ko}, with
J(k+1),A(k) € R™*™ and F(k) € IR™*P, a descriptor linear system is given by the following
non-empty set of pairs:

Sy = {(x(k),vk) €R"xIRP, k>ko:Jk+1zk+1)=Ak)x(k)+ F(k)vg, k> ko}.
(3.1)
x(k) € IR™ is the descriptor vector and {vk} is the input sequence.

Definition 3.2. (Luenberger) A descriptor linear system Sk, is solvable, if:
V{vi, k> ko}, vi € R?, 3{x(k),k > ko}, z(k) € R"™ :
{<$(k),vk>, ]{/‘Zko} €8k0~

This definition has been proposed by Luenberger in [17], with a slightly different notation,
for square singular systems. In this paper it is useful to define the following subclass of solvable
descriptor linear systems.

Definition 3.3. A descriptor linear system S, is Vi, -causally solvable, if:
Vi, CR™ : Vo € Vi, V{vr, € R’k >ko}, FH{a(k) € R", k> ko; x(ko) =0} :
{(:L’(k),vk), ]{72/{70} € Sk, -

When V},, coincides with IR", then Sy, is said to be a causal solvable system.



Theorem 3.4. If a descriptor linear system is Vi, -causally solvable, then the subset Vi, is a
linear subspace of IR™.

Proof. Tt has to be proved that Vg, z8 € V4, , then also x§ = azd + B8 is in Vj,, Va, 8 € IR,
that is, for any given input sequence {vk e RP k> ko}, exists {:cc(k), k> ko}:

xc(k()) = 1,8’ (3 2)
J(k+1Dz(k+1) = A(k)z(k) + F(k)vg, Vk > ko. '
Let 28,2} € V4, and {vk € IRP k> ko} a given input sequence. This means that:
Ha(k) € R", k > ko; x%(ko) = 2} - Jk+1)z%(k+1) = A(k)x* (k) + F(k)vg, Yk > ko,
(3.3)
Ha(k) € R k > ko; a®(ko) = f} : J(k+1D)a2b(k+1) = A(k)ab (k) + F(k)v,, Yk > k.
3.4)

Moreover, for any null input sequence, exist two sequences {:Ea(k), k> ko} and { (k) k > ko}
associated respectively to x¢ and x§ so that:

Jk+1)z%(k+1) = A(k)z(k), Vk > ko, (3.5)
J(k+1)z%(k+1) = A(k)z°(k),  Vk > ko (3.6)

Now, let
x°(k) = %x“(k) + <a - %) (k) + %xb(k) + <6 - %) z° (k). (3.7)

Then x¢(ko) = azd + Bz = & and moreover:
1 1 _
J(k+1)z(k+1) = 5J(k: + 1Dz (k+1) + <a — 5) J(k+1)z*(k+1)

2k Dbk 1) + <ﬁ - %) Tk + 1) (k + 1)

= AW 0) + 5F 0o+ (0= 3) A ®

+ %A(k)xb(k) + %F(k)vk + <ﬁ - %) A(k)z° (k)

= A(k)z(k) + F(k)vy,
so that xg € Vy,.
Remark 3.5. Causally solvable singular systems are particularly suitable to model stochastic

descriptor, linear systems, where {vk} and (ko) are respectively a white noise sequence and a
random variable.
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Theorem 3.6. A sufficient condition for causal solvability is that J(k) is a full row rank matrix
in IR™*™, that is:

rank[J(k)} =m <n, vk > ko. (3.8)

Proof. Owing to the rank condition (3.8), according to the Rouche-Capelli theorem, the
descriptor equation:
Jk+Da(k+1) = A(k)z(k) + F(k)vg (3.9)

has solutions z(k + 1) for any given z(k) € IR™ and any given v, € IRP, for all k > ko. A full
row rank condition concerning J(k) means that Vj, is equal to R™.
|

Remark 3.7. Solvability hypothesis guarantees the existence of solutions for the implicit sys-
tem (3.9) for any given input sequence {vk} and, in case of causally solvable systems, also for
any given admissible initial descriptor vector x(kg) in a given subspace of IR™. Uniqueness needs
further informations concerning the outputs of the system.

Definition 3.8. Consider the following V}, -causally solvable, singular, linear system, endowed
with a measurement equation:

J(k + Dk +1) = A(k)z(k) + F(k)o,
$(l€0) =xc Vk;o, k > ko, (310)
y(k) = Ck)a (k) + G(k)ws,

with z(k) € R", v, € RP, y(k) € R, wy, € IR" and J(k), A(k) € R™*", F(k) € IR™*P,
C(k) € R7*", G(k) € IRT*".
The regular system described by the following explicit form:

k+1)=M(k)EKk)+ N(k)ve +T(k)y(k+ 1)+ S(k ,
€+ 1) = MOEW) + N+ TG+ D+ SEwnes, o
§(ko) = T,
defined by a sequence of matrices:
(M(k:) € R™", N(k) € B™™, T(k) € R™9,S(k) € R™", k> k:0> (3.12)

is a Complete Regular System (C'RS) for (3.10) if and only if V{vg, k > ko}, V{wi, k > ko}, it
results, Vk > kq:

i) J(k+1)¢&(k+1) = Ak)E(k) + F(k)vg;

i) y(k) = C(k)E(k) + G(k)wg.

The class of singular systems here considered is precisely that one described by the following
definition [10].

Definition 3.9. (Darouach et al. [10]) Let (3.10) be a singular, Vj, -causally solvable, linear
system. It is said to be estimable from the measurements if the evolution of x(k) is univocally
determined by the output sequence {y(k), k> k:o}.

For the reader convenience it will be recalled the following important result about singular
systems which will be useful for the sequel.
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Theorem 3.10. (Darouach et al. [10]) A singular, causally solvable, linear system (3.10) is

estimable from the measurements if and only if the matriz {J(k‘)] has full column rank, that

C(k)
18 )
J(k
rank [C(k:)} =n, Vk > ko. (3.13)
In order to study filtering problems for singular systems it is also useful to reinterpret known
results about singular systems as given by the following Proposition.

Proposition 3.11. For each CRS (3.11), associated to a linear singular system (3.10), the
evolution of £(k) is invariant with respect to each sequence of matrices (3.12) if and only if the
system is estimable from the measurements. In this case {(k) is equal to the unique evolution
of the descriptor vector.

Proof. Estimability guarantees that there is only one sequence {f (k:)} compatible with the
singular recursive equation i) and the measurement equation ii) and it necessarily coincides with
the exact evolution of the singular system.

|

Finally a useful characterization of a CRS associated to singular systems estimable from the

measurements is reported by the following Theorem.

Theorem 3.12. The class of CRS’s associated to a causally solvable linear singular system,
estimable from the measurements is given by the following sequence of matrices:

M) =1+ | 5 ], v =) [ ]
o e (3.14)
70 = () | O . S0 = H0) |_ ot
with HT (k) any given sequence of left-inverse of H(k) = [é((l;j—_?)] , HT(k)H(k) = I,

Proof. Let {E(k‘), k> k:o} be the sequence which produces the measurements, compatible
with the singular equations of the system (3.10). Its uniqueness is guaranteed by the estimability
condition. Let {{(k), k > ko} be the sequence associated to the system generated by (3.14).
The equivalence between the sequences {Z(k } and {&(k } is given by induction. As trivially
&(ko) = (ko), it has to be shown that:

Ek)=z(k) = ¢&k+1)=z(k+1), VEk > ko.

Let &£(k) = (k) for a given k > ko:

§(k+1) = M(k)§(k) + N(F)oe + T(k)y(k + 1) + S(k)wgt

A(k) | F(k) mxq .
= H* (k) qun]x(k)JrH*(k:) qup:|v + H*(k { } (k+1)z(k+1)
#1707 G0+ Do — 18 | “jq}G(kH)wm
A(R)E(k) + F (k) Tk +1)7(k + 1)
= H (k) C(k:+1)£(k:+1)k] =270 | o+ Dt + )]
= HE () é((ﬁm F(k+1) = HY () H(R)E(k+1) = 3(k + 1).
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4. Polynomial filtering

Consider a discrete-time, stochastic, linear, Vi, -causally solvable, singular system described by
the following recursive equations:

J(k+Da(k+1) = A(k)z(k) + B(k)u(k) + f,
l‘(ko) = Ty, k 2 ko, (41)
y(k) = C(k)x(k) + gk,

where:

i) z(k) € IR™ is the descriptor vector, u(k) € IRP is the control input and y(k) € IR? is
the measured output;

ii) J(k),A(k) € R™*", B(k) € R™*? and C(k) € IRI*";

iii) state and measurement noise sequences { fre R, k> ko} and { g € RY, k> ko}
are independent, zero-mean, white sequences (f and f;, are independent Yh # k, and
so are gi and gp; moreover fi is independent of g, Yk, h).

iv) the following moments:

E[,Lﬂ:g}(k)eﬂ%mi, E[gg]}zgg(k)eﬂ%qi, k>ke, i=1,...,2,

are finite and available;

v) o is a random variable of mean Z assuming values in the subspace Vj,, C IR"™ and,
together with the state and measurement noise sequences, it forms a set of independent
random variables. Moreover, the following central moments

]E[(xo—f)[i]}:g%eﬂ%"i, i=1,...,20,
are finite and available.

Remark 4.1. Of course, the knowledge of the kind of the distribution allows the computation
of any order moments. On the other hand, here it is requested just a finite number of them,
which is, in general, a weaker information.

Theorem 4.2. Let the stochastic system (4.1) be estimable from the measurements. Then a
class of CRS’s associated to (4.1) is given by the following:

w(k+1) = A(k)z(k) + B(k)u(k) + Dk + Dy(k + 1) + N,
l‘(k’o) =Xy, k > kO (42)
y(k) = C(k)z(k) + N,

with the matrices A(k) € R"*™, B(k) € IR"*? and D(k + 1) € IR™*?, defined as below:

A(k)
qun

B(k)
OQXP

Oqu

1y

A(k)zfﬁ(m[ ] B(k) = H* (k)

} . Dk+1)=H"(k)

. as)
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. . J(k +
+ - =
where HT (k) is any sequence of left-inverses of H (k) {C(k‘ 4 1)} , and where
J\/',f = H" (k) < I > € R", J =g, € R (4.4)
—9k+1

Proof. It is obtained by direct substitution, following the same passages in the proof of
Theorem 3.12.
|

Remark 4.3. The new state noise sequence {N ,f , k> k:o} is a zero mean, white sequence,
but it is not independent of the measurement noise sequence {NY, k > ko}, in that N , is

correlated to NV, ,ff )

Remark 4.4. The regular system described in (4.2) is not strictly causal, in that the lin-
ear recursive equation needs y(k + 1) to get z(k + 1). Nevertheless it admits an interesting
decomposition described by the following proposition.

Proposition 4.5. System (4.2) can be split into two subsystems providing the descriptor vari-

able as follows:
(k) = xpe(k) + o (k), (4.5)

where

{ Zne(k +1) = A(k)zne (k) + B(k)u(k) + D(k + Dy(k + 1), k> ko (46)

ko) = T — i‘, k 2 k]o, (47)

with y.(k) = y(k) — C(k)xpne(k). xne(k) is the non strictly causal component, whose evolution is
deterministically given by measurements realizations and inputs, starting from the mean value
of the initial state, while z.(k), the causal component of x(k), evolves according to the stochastic
equations (4.7).

Proof. The proof is an immediate consequence of linearity.
|
From the previously described decomposition it can be noted that, being z,.(k) a linear
function of the observations from kg to k, the best estimate of z,.(k), in the sense of minimum
variance, is z,.(k) itself. On the other hand, in the general non-Gaussian case, there not exists a
recursive filter for the optimal estimation of z.(k). From these facts in this section a suboptimal
filter is considered in order to estimate x.(k).

Definition 4.6. A v-th degree A-polynomial estimate for the singular system (4.1) is intended
to be the following:
F2 (k) = @ne(k) + 205 (K), (4.8)
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Sv, A v,A
where 22 (k) :H[xc(k:)|L(Yck ,n)]

Remark 4.7. Note that the error covariance matrix of 22 (k) is such that
Cov(z(k) — 22 (k)) = Cov(z.(k) — 222 (k)), (4.9)

and therefore it depends only on the causal component of the state.

As stressed in Remark 4.3 there is a one-step correlation between state and output noises of
system (4.7). On the other hand, the polynomial filtering algorithm developed in [12] assumes
independent state and output noises. This is the reason why the extended system defined below
is needed.

Lemma 4.8. The strictly causal system (4.7) can be put in the following extended state form:

Xe(k4+1) = A (k)Xo (k) + Fo (k) Ny,

X, (ko) = X, = <‘”;(:J°)> : k> ko, (4.10)

- X (k) = <$C(§)> € IR" the extended state, with m =n + q;

- N, = <gfk > € IR? the extended noise, with o =m + q;
k+1

- the matrices A.(k) € IR"*", C.(k) € IR1*" and F.(k) € IR"™*? are defined as follows:

Au(k) = {g‘q(fi gzﬂ C(k) = [C(h) 1], (4.11)
Fe(k) = [H+(k) [O?:m} H* (k) [OmIquH : (4.12)

Moreover, {Nk, k> ko} 1s a white noise sequence, whose moments up to the 2v-th order are
given by:

E[Nk[:i]} = ZMiﬁq(C}(kﬁ) ® G " (k + 1)), k> ko, (4.13)
r=0
with:
[r] [i—r] _ .
M = M(o) <[Olm ] ® [O}?Xq] ) e R (m"d™"), (4.14)
gxXm q

where M (o) € IR?'%¢" are the binomial coefficient of a Kronecker power (see Lemma A.5 in
Appendiz).
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Proof. System (4.10) comes simply considering the extended vectors and the matrices defined
n (4.11) and (4.12). Whiteness, referred to the extended noise, easily descends from the inde-
pendence between state and measurement noise of system (4.1). Finally, the computation of
the moments of the noise N}, gives, according to Kronecker algebra:
(4]
gk+1> ]

[i]

[ fk Im Om><
B[] _JE[(%H) ] —E <[qum]fk+[ e
[r] [i—7]

Im r Om>< =
({qum} l[c]> & ([ I, q} gl[c—l—l])]
i [r] [i—7]
i Im Om>< s i—r
=2 M <[oqm] ®{ I q] ) B[ ool

q

- i:anzq]E[ IE:T]} [ l[cl-q-f]} ZM ( ) ® Cl "(k+ 1))
=0

=Y Mi(oFE

|

Let A € IN. A A-polynomial estimate of z.(k) is so given by the first n components of
X (k) projected onto the subspace of all the A-polynomial transformations of the measurements
{yc(j), J=ko,... ,k:}. In order to achieve a v-th degree A-polynomial estimate of X, (k) as a

projection on L(ka’A, n), as described in section 2, the following vectors are introduced:

Xe(k)
yc(k - 1)
Aalk) = : . A>0 Xa(k) € R7,  o=n+qA,  (4.15)
yc(k - A)
XA(k) = Xe(k)v A= 0,
Ye (k)
y (/{7): yc(k_l) A0
° s ’ ’ Va(k) € R, y=q(A+1), (4.16)
yc(k - A)
yA(k) = yc(k)a A=0,
with y.(k) = 0 for k < ko.

Then:
Xa(k +1) = Aa(k)Xa (k) + Fa(k)Ni,

XA (ko) = Xa, (4.17)
Ya(k) = A(k‘)XA(k‘),
with the matrices Ax € IR7*7, Ca(k) € IRY*? and Fa(k) € IR7*¢:

[Ac(k) Oyxg - - Opxq]
Ce(kf) Oqu Oqu
Aa(k) = | Ogxy Iy - ) A >0, (4.18)
_Oq><77 Iq Oqu_
Aa(k) = Ac(k), A =0,
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CE(k) Oqu Oqu
CA(k) OQXW Iq ) A> Oa 419
: : Oyxq (4.19)
Oan T quq Iq
Ca (k) = Co(k), A =0,
Fe(k) ]
Fa(k) = ) A >0,
S PN (4.20)
Falk) = Fo(k). A=o,
and the initial state Xx € IR:
_ X,
A — < 0 ) ) A > 07
)EA - )Ee; A — 0
In order to obtain a polynomial system, the following vectors have to be considered:
Xa (k)
XL (k) )
XX (k) = . € R, with o, =0c+0"+--- 40", (4.21)
XX ()
o
V! (k)
VK(k)=| "2 e R, with 7, =742+ -+ (4.22)
YR (k)

Theorem 4.9. The processes {XX(k), k > ko} and {VX(k), k > ko}, defined in (4.21) and
(4.22) satisfy the following equations:
AX(k +1) = AN (R) XX (k) + UK (K) + EA(K),
X (ko) = X, k> ko, (4.23)
YA(k) = CA(k) XX (K),

where _
XA
(2]
_ X
)X =1"% |emw;
i
ii) matrices AX (k) € IR7**» and CX (k) € IR"**?" are defined as below:
Hl,l(k) Oa><a2 OUXU”

Hy1(k) Haa(k) -+ Og2xov

A% (k) = (4.24)

Hor(K) Hoo(k) ... Hyo(k)
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Ca(k)  Oyor o Oyyor

Oy CHE) 0 Oyopor
ROEI A:() R (4.25)

O’}/UXU O’YV ><O'2 ce C[Al/] (k)

with:
Hi (k) = M!_ (o) (fk*”(k) ®A§(k)) : (JE [N,E*”} ®Ig7l) e R7*:  (4.26)

iii) UX (k),EX (k) € IR are respectively deterministic and stochastic input sequences, whose
expressions are given by:

Ho(k) ¢1(k)
Hs,0(k) pa(k i
U (k) = . ; a(k) = .| dilk) e R, (4.27)
Hu,O(k) ¢V(k)
with:
i—1
00 =3 bt o) (A o Al ) - (W - B[A]) o 1)l o),
= (4.28)
Moreover £X (k) is a zero-mean, white sequence, whose covariance matriz is:
Qua(k) Qialk) - Qiu(k)
Q21(k) Qaa(k) - Qa,(k
Blesmer o] = am = | 1 220 @A) g
Qu,l(k) QV,Q(k) e Ql/,u(k)
with Q, s(k) € R 1 <r,s<v defined as:
r—1 s—1
Qo) =32 " M_y(o) (FK (k) & AR ()) B35 (k)
1=0 m=0 (4.30)
(PR @ AL R (M2 (0)"

and P/ (k) is equal to:
Pl (k) =st™! <<Ig,sm QCL 1 ,m® L,,l)
(e - mV ) @ BA) @ Cn 1)

E [Xg“”] (k)}

(4.31)

Proof. The proof comes immediately from Theorem 3.3.2 of reference [12], in that all the
theorem hypotheses are satisfied.
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Remark 4.10. From expression (4.26) it follows that, Vi > 1:

Hyo(k) =0, Hio(k) = PRk B[N, Hi(k) = AR(k). (432)

Remark 4.11. Moments up to the 2v-th order, referred to NV}, in (4.26), (4.28) and (4.31) can
be computed using (4.13) and (4.14) in Lemma 4.8.

In order to compute the mean values of XX](k:), i=0,...,2v, in (4.31) the following lemma
has to be considered:

Lemma 4.12. Let the vector:

A%
=" p2 () = B[alm)] e R (1.33)
w3 (k)

Then, 12" (k) evolves following the equations of the system:

2V]{?+1:A2V]€ 2”]43-‘[-[/{2”]{3,
1) = AR )+ U3 () . s
p (ko) = 1™,
where A% (k) and UX are defined as in Theorem 4.9 and:
- plil I SR i i—
=] = o, | Lmi(@ed o) i

r=0

Proof. Also in this case, the proof can be found in reference [12]. The expression of 12" (ko)
is derived from:

¥ [4]
= X, I = I -
P T T Ay I P ] B[ 20
. < 0 ) Ogqaxy ‘ i A Ogaxn
Applying (4.13) and (4.14) of Lemma 4.8, (4.35) comes.
|
System (4.23) can be filtered using the Kalman algorithm, that provides the best estimate of
the vector XX (k) among all linear transformations of the measurements VX (ko),..., VX (k)

or, that is the same, among all the v-th degree, A-polynomials of the measurements
Ye(ko)s ., ye(k). The best A-polynomial estimate of X, (k), i.e. II Xc(k)\L(YcZ’A, n)|, is given

by the first 7 components of kY X (k). Due to the Kalman filter structure, such a polynomial
estimate is computed by a recursive algorithm.
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Theorem 4.13. Consider the following vectors:

K (k) = <‘§;AE’;§> € R (4.36)
and
Y (k) = < 351/5?)) € RIMw, (4.37)

where x,.(k) is the non strictly causal component of the descriptor vector and é’?g(k:) is the
best linear estimate of XX (k), the state of system (4.23). Then 32 (k), that is the v-th degree,
A-polynomial estimate of x(k) as in Definition 4.6, is given by the output of the following
system:

X"(kﬂ) XK (k + 1]k) + KX (k+1)[YK(k+1)—Cg(k+1))?g(k+1|k),

XX (k+1]k) = (k)f{ )+ U
T k Z kOa
kolko — 1 b
K (ol — 1) = (M ),
78 (k) = RAX" (k)
(4.38)
where: AF) O )
v _ nxo, (nto,)x(n+o,)
A% (k) {Omn A €eR : (4.39)
0) o)
CR(k)=| S oo | e Rlatw)x(nton) 4.40
K= | o s (4.40)
1% B k: U k n—r+ao v [ n n—+o
Un(k) = < ?Efﬁ)(k())> e R, RA=|In In Onx(o,—n) | € R, (4.41)
the gain matriz KX (k) € RM+ov)x(@+w);
K50 = | g el ks
qu g (4.42)
K% (k — nxgq nxyy,
A( 0) |:an><11 K:Z(k:O):|
and the following Riccati equations:
Pp (k + 1) = AX (K)PK (k)AL (k) + Q(F).
K4 (k+1) = P52k + D)CK (k + 1) {cA(kH)P”A(kH)c k41| o
> ko.
PX(k +1) = |I, = KA (k + 1)CK (k + 1)| PE2(k + 1),
P2 (ko) = Cov(XX),
(4.43)

Proof. It comes applying the Kalman filter to system (4.23) in order to estimate XX (k) among
the linear transformations of {YX (ko), ..., V% (k)}. Using Definition 4.6, the filter is obtained
adding the non causal component 2. (k) to the first n components of XX (k).

|
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Remark 4.14. The initial one-step prediction error covariance is equal to:
P k) = B[ (3% - BAK)) (% - B(])" | = B (@ - m(5]) )

=t (e (- m) ] ) = o (] - (e[2]) )
(

Remark 4.15. The use of the pseudo-inverse for the computation of the Kalman gain X (k +
1) of (4.43) instead of standard inversion, is necessary when v > 1; in this case the matrix
CX(k + 1)73;’A(l<: + 1)CXT (k + 1) is singular, due to the redundancy of the components of the
vector VX (k +1).

5. The linear estimate: minimum variance versus maximum likelihood

This Section is devoted to the analysis of the behavior of the proposed filter with respect to the
behavior of filtering algorithms existing in literature for descriptor systems. Since only linear
algorithms can be found in literature, the comparative analysis will be done by considering
only the first order polynomial filter. Some of the main important methods for filtering, as
mentioned in the introduction, have a statistical meaning, precisely that ones based on the
maximum likelihood ([27], [28]) for which the Gaussian hypothesis is unavoidable; on the other
hand, some other methods that are based on the minimization of a suitable defined functional
do not need Gaussianity but unfortunately they have not a precise statistical meaning [8]. The
proposed linear algorithm achieves the goal of giving an answer to the optimal linear filtering
of non-Gaussian singular systems, in that it provides the minimum variance solution, according
to Definition 4.6. It will be proved that, under the extra assumption of Gaussianity, it coincides
with the maximum likelihood filter [27], so that it can be considered as a proper extension of it.

In the following, among all CRS’s associated to the descriptor system (4.1) that are char-
acterized in Theorem 4.2 using any right-inverse of H, the one defined by the Moore-Penrose
pseudoinverse of H as a particular right-inverse will be considered. That means that in the
following the matrices A(k), B(k), D(k) and the sequences N/, N7, defined in Theorem 4.2,
must be intended with H+ = HT.

Theorem 5.1. The linear estimation of the descriptor vector x(k) of the singular system (4.1),
that is &(k) = xpe(k) + &c(k) according to Definition 4.6, is given by the following filter:
#(k+1) = @(k + 1|k) + D(k + Dy(k + 1)+

+K(k+1) [y(k: +1) = C(k + )D(k + )y(k +1) — C(k + )ik + 1]k)|
(k4 1|k) = A(k)z(k) + B(k)u(k), k> ko (5.1)
(ko) = (Kolko — 1) + K (ko) [y(ko) — C(ko)(holko — 1)
& (kolko — 1) =z,
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with the gain K (k), the filter error covariance matriz P(k) = Cov(z(k)—&(k)) and the one-step
prediction error covariance matriz Pp(k) = Cov(z(k) — 2(k|k — 1)) given by:

Mp(e+ 1) = [ABIPRATE) +Qs(k)  Ouxy ]

Ogxm Qq(k+1)

K(k+1) = —H'(k)Mp(k + 1)L (k) [L(k)Mp(k: + 1)LT(/¢)} '

P(k+1) = [H'(k) + K(k + 1)L(k)] Mp(k + 1)H'" (),

Pp(k+1) = H' (k)Mp(k + )HT (k), k> ko (5:2)
PP(kO) = \Ilwo

K (ko) = W €7 (ko) [ Cko) W2, O (ko) + Q (ko)

Plko) = | L — K (ko)C (ko) | War

with:
L(k) = [Ogxm Iy]+ (Intq = HI)H (k) € RO* 0+ (5.3)

Matrices {Qf(k:),Qg(k:), k> k:o} are, respectively, the covariance matrices of state and mea-
surement noises, while ¥, is the a priori covariance matrix of the initial state.

Proof. Following Definition 4.6, a linear estimation for a singular system at time k is given
by the sum of the non causal component x,.(k) and the best linear estimate of the strictly
causal component x.(k) among all the linear transformations of the causal measurements
Ye(ko), .-, yc(k). Owing to the fact that v = 1, then A = 0.

Applying Theorem 4.13, the filter (4.38) can be written as:

X3k +1) = Xg(k + 1R) + K3 (k + D[ (R +1) = C(k + DXk + 1[R) .
X3 (k + 1k) = A§ (k) X5 (k) + Uy (k),
-~ _ T k > k'Oa
o (kolko —1) = X5 = M1> ;
i(k) = 2"0(k) = RoXo (k).
(5.4)
with:
X&(k‘) _ <${€)IC((:))> _ <f§:((:))> c Bn+7]’ }/Ol(k,) — <yyc((k];))> c BQQ (5_5)
and:

A(k)  Onxy

1 _ Oan Oq><77
AO(k) - {Oan Ae(k)

e R*<(vtn) (5.6
Ogen Co(k) (5:6)

] e ROHx0tn) o) = {

UL (k) = <B(’“2)“(k)> € R, Ry=[1 L. Ou|eR™0H0, (5)
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so that, premultiplying the filter equations by R}, equations (5.1) easily come with the Kalman
gain K (k) = {In Oan} Kb (k). According to (4.43), K} (k) is given by the following Riccati
equations:
P (k+1) = A (k) Py (k)AL (k) + Fo(R)W(R)FL (k)

T
Kbk +1) = Pp(k +1)CT (k + 1) [ Clh +1YPR°(k +1)CT (k +1)]

k>ky. (5.8)

Po(k +1) = I = Kbk + 1)Ce(k + 1)| PE(k + 1),

73}1970(":0) = \Ijkoa

W(k) is the covariance matrix of the extended noise A} which, owing to the independence
between state and measurements noises, can be written as:

_ — st 27) _ | Qr(k)  Omx
W(k) = Cov(N},) = st 1(1}5[/\/,c }) = [qu Q,(k +q1)} : (5.9)
with Qf(k) = Cov(fi) and Qq(k) = Cov(gx), as previously written.

Wy, is the a priori covariance matrix of the extended initial state, so that:

‘;[lxo On><q :|
Oan Qg(ko) .

In order to achieve the Riccati equations in the form (5.2), the following partition is consid-
ered:

W, = Cov(x,) = st~ (E[47]) = { (5.10)

10,y _ | Pr(k) Sp(k) 1y | P(R) - S(k)
where Pp(k), P(k) € R"*", Sp(k),S(k) € IR™? and Wp(k), W (k) € IRI*1.
After substitution in (5.8), direct computations lead to Riccati equations (5.2).
|

Remark 5.2. The estimability condition (3.13) needs a number of measurements at least equal
to n —m. In the case ¢ = n — m, it can be seen that L(k) is a null matrix, Yk > kq. This
happens because H (k) is square and non singular and from (5.3):

LH(E) = [Opem 1)+ (Lnvq — HR)H' (k) H (R)

= [Opxm 1] (H() = HO)H (R)H(K)) = Oy

Lemma 5.3. If m + q = n, then the filter equation (5.1) reduces to:
T(k+1) = A(k)z(k) + B(k)u(k) + D(k+ 1)y(k + 1), k> ko, (5.12)
and the filtered estimate (k) is statistically equivalent to the one-step prediction z(klk — 1).

Proof. From Remark 5.2 it follows that L(k) = Ogxn, Yk > ko, and consequently K (k) =
Onxgq. Yk > ko, as it comes from the Riccati equations in 5.2, so that (5.12) is obtained and
moreover, P(k) = Pp(k).

|

In order to prove the above announced equivalence we need to state the following three

lemmas, in which the dependence on k is dropped for brevity.
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Lemma 5.4. The following relations, concerning the matrices L and I, 4 — HHT, stand:
i) L=L(I,.,— HH');
i) Imviq— HH' = LTL;
Proof.
i) The proof is a direct consequence of the fact that I,,, 1 ,—HH T is an orthogonal projector
onto N (HT):
L= [qum Iq} (Im+q - HHT) = [Oqu Iq} (Im+q - HHT) (Im+q - HHT)
= L(Imyq — HHT).
ii) The item is proved if it is verified that the projectors I, 44 — HHT and LTL have the
same null space. According to the first item, already proved:

2 €N(Ipyg— HHY) = (Inyq— HHN2 =0 = Lz = L(Iy+q— HH )z =0,
so that: N(L,i, — HH'T) C N(LTL) = N(L). The two null spaces are equal if

rank(L) = rank (I, — HH'). Let I,,,.q — HH' be partitioned as:

Inyg— HH' = {f} , with G € R™(™*9) and L as in (5.3).

The aim is to show that the first m rows of I, 1, — HHT, that is matrix G, are dependent
on the last ¢ rows, that is L. From the hypothesis concerning the full row rank condition
for J (see Section 3 on causally solvable, singular systems), and from the identity:
HT (Iiq — HH'Y) = Oy (im+q) (see [2] for more details), it comes:

JTG+CTL = Opyimeq — G=—(JJ7) ' JCTL,
[ |

Lemma 5.5. Let Q1 and Q2 be a pair of symmetric, non-negative definite matrices in IR1*9.
If R(Q1) = R(Q2), then:
Qb - Q1 = -Q}(Q2 - QQY. (5.13)

Proof. Let r = rank(Q) = rank(Q2) < ¢. Owing to the hypothesis concerning the ranges of
Q1 and ()2, there can be found a couple of non-singular matrices Q1,2 € IR™*" and a full-rank
matrix U € IR7*", so that:

Q1 =UQUT, Q2 =UQ,UT, UtU = 1I,. (5.14)
Of course, from (5.14) follows:
Q1 =U"QuU, Q2 = UTQ,U. (5.15)
It is also easy to verify, using the Penrose definition that:
Ql=vQr'v”, Qb =UQ'U", = Qh-Ql=U(Q'-Q")UT, (516)

so that:
~Qb(@2 — Q@] = —UQz'UT (U(Q: - QU )UQTUT = —U (@7 - @5 )UT
=L - @l
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Lemma 5.6. Let II be a projector and A a square matrix of suitable dimension. Then:

(114) 114 = (114)" 4. (5.17)

Proof. The proof is achieved by using the following property concerning the pseudo-inverses
of a product (see [2] for more details):

if  QTQBBT =BBTQTQ them (QB)' =BiQ. (5.18)

Thanks to (5.18), used with @ = IT and B = I1A, and recalling that II = I17 = IITI7 = IIT, it
follows

(mA)" = (mm4)’ = (1ma)'n

Postmultiplying by A, the thesis follows.
|

Theorem 5.7. The filter (5.1) is equivalent to the mazimum likelihood filter proposed by
Nikoukhah et al. in [27], namely:

-i- ~
. k-l— kE+1lk
. A(k)x k
El+ 1) = < (k)& ( ) k> ko, 519
U,y Onxg Lo 17/ z
j(kO) - [Onxn On><q In} Oq><n Qg(kO) C(kO) y(kO) )
ITL CT(kO) On><n 0
with the covariance matriz P(k) given by:
Y T
5 Mp(k+1) H(k O(m n
P(k? + 1) = *[OnX(m-‘rq) In} |: ;-_DI(T(]C) ) On(><3L:| |: ( ;q)x :| )
A(R)P(R)AT (k) + Qp (k) Omx
Mp(k+1) = ' 1 k>k
p(k+1) [ O Q,(k +1) =0 (5.20)
. \Ijro On><q Onxn
P(kO) - - [Onxn On><q In} Oq><n Qg(kO) C( 0) On><q
In CT(kO) Onxn In

Proof. The proof is articulated in two steps: it is first proved that the a priori error covariance
matrix of the maximum likelihood filter, P(ko) in (5.20), is equal to the a priori error covariance
matrix of the best linear estimate, P(kg) in (5.2). The equivalence between the two error
covariance matrix for any given instant k is, then, proved by induction.

First step. According to the Riccati equations (5.2), after some computations, using prop-
erties of generalized inverses of partitioned matrices (see [2] for more details), one has

P(ko) = ¥, — U, CTQICY,, . with Q1 =Q,+Cv, CT, (5.21)
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o= [0 o] [£])

(5.22)
Moreover, it is
oo [+ 0, ct 11,

[In C7] T

C Q,+CC C (5.23)
= (In+9ay) " 4 (In + Pay) 0, CTQECT,, (I, + T,)
where the symmetric, positive semidefinite matrix ()5 is defined as

Q2= Q, +CCT — C(I, +9,,) T = Q, + CV, (I, + ¥,,) ' CT, (5.24)

(see [2]). Substituting (5.23) in (5.22):

. 1\ —1
Plko) = (In + Wy CTQECW, (I +W0) )+ (I + 0s)
(L= (W)™ = (I W) T 0, CTQECW, (1 4+ 0,) )

! _
_ (In + 0, CTQICY,, (I, + U,,,) 1) . (\px —0,,CTQICY,, (I, + U,,) 1)
= <I" + ‘11$0> <In + \leo + \IIIOCTQEC\IIHCO)_I
(W + 02— W, CTQCW, ) (I, + W,)

= (L4 W) (I + Wy + Vo, CTQLCW, )T (I + W) — Lo,
) (5.25)
In order to verify that P(kg) = P(ko), it is enough to show the following identity:

(P(k:o) + In> B (P(k:o) v In> = I,. (5.26)

After some computations, substituting (5.21) and (5.25), one has:

-1
(Plko)+ 1) (Plko) + I ) = L + (I + W2) ™ 00, O (@) = QF + Qb(@2 = Q1)Q1 ) O,
(5.27)
According to Lemma 5.5, if the symmetric semipositive definite matrices )7 and @2 have
the same range, the right hand term of equation (5.27) becomes I,,, and eq. (5.26) is proved.
Being 1 and @5 symmetric, ()7 and )2 have the same range if and only if they have the
same null space. This result can be proved by showing first that N(Q1) C N(Q2) and
next that M(Q2) € N(Q1). To prove the first inclusion choose any x € N(Qp). Then
r € N(Qy) N N(CW,,CT), since Q, and C¥,,CT are both positive semidefinite matrices.

Moreover N (C¥,, CT) = /\/(\If,éo CT), so that:

veN(Q+ V2, (I, + \p;ol)\péocT) = N(Q2).
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A similar analysis can be used to show that N (Q2) € N(Q1).
Second step. The proof is achieved verifying that:

if P(k) = P(k) for some k = P(k+1)=P(k+1).

From (5.2) and (5.20), easily follows that P(k) = P(k) implies Mp(k+1) = Mp(k+1). After
some computations concerning pseudo-inverses of partitioned matrices (see [2] for more details):

Pk +1) = HY(B){ Inq = Mp(k + 1)L (k) (L (k)M (k + 1>LT<k>)TL<k>}Mp<k +1HT (k),
(5.28)

Pk +1) = B (B){ Intg = Mp(k + 1)| (g = H()H' (k) Mp(k +1)

T
(g = HOH(0)) | b Mp(k+ DHT (k),
(5.29)
The two covariance matrices are equal if the following identity is verified:

1.7 ™k ok t Y a2
MEL" (LMpL")' LM2 = M2( (Im+q — HH")Mp(Lpiq— HH')) MZ. (5.30)

From (5.18), the left side of (5.30) becomes:

1
2

MALT(LMpLTY LME = MELT(LMAMALTY LME = MELT(MALT) (LM2) L.

(5.31)
Applying Lemma 5.4, item ii), and (5.18), the right side of (5.30) becomes:

1 T 1 1 1 T

M ((ma = HH)Mp g = HHO) ME = ME(LLMEMELIL) Mif
= Mz(MELL) (LtLME) .
Substituting (5.31) and (5.32), the identity (5.30) is verified, if it is shown that:
141 Lit, 1

(LMZ)'LMZ = (LTLMZ) M. (5.33)

1
The left side is a projector onto R((LM;)T>, and it is easy to verify that it is equal to

1 1 1
(LTLMﬁ)TLTLMﬁ, a projector onto R((LTLMIE)T>, by proving the equivalence of the two
ranges:
i 1 t i PRNA 1 i 1 T o7
R((L1Lmg)') = R((LLME)") = R(MELIL) = R(MELT) = R((LMF)")
1
=R((LM3)"),
so that (5.33) becomes:
1 1 1 1
(irmE) ' LiomE = (LTLMmE) M. (5.34)

The identity (5.34) is immediately verified by applying Lemma 5.6.
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6. Simulations

This section presents computer simulations that show the improvements of a quadratic filter
with respect to a linear one. They refer to singular systems deriving from unknown input
systems, whose singularity derives from a loss of knowledge (see Darouach et al. in [10]). The
following third order time-invariant system

{ Pk +1) = Ai(k) + Bu(k) + fr, (6.1)
y(k) = Ca(k) + g,
where
N 07 01 0 N 1 N L2 o
A=10 04 05], B=|-15], (J:{O 5 0]’ (6.2)
0 0 038 2

has been considered, where the input u(k) is unknown.

According to item iii) and iv) of system (4.1), state and output noises, fi and gj respectively,
are supposed to be independent, zero-mean, white sequences, whose moments are available up
to the 4-th order. Moreover, to show the efficiency of the algorithm also for systems affected
by noises with singular covariance matrices (a very common case for singular systems, see
Nikoukhaha in [27]), the state and measurement noises used in the simulations have been defined
as the following white sequences

1} "
fu=1 1|, 9k—< '5);
3 Ik
k
where )
P(fl=0)=1
P(f? = —/6) =04, P(f2=2\/2%)=0.6,
5 5
P(fi=- 6):08, P(f2 =4 6):02’
and
5
P(gy = —\/3) = 0.9, P(g. = 3v5) = 0.1,
P(gi=0)=1.

The initial state is a random vector independent of f; and g5 with central moments available
up to the 4-th order. u(k) is an unknown, deterministic input.

It is well known in literature (see [10] for more details) that systems with unknown inputs can
be treated as singular systems through the definition of an extended state x(k) that contains

the uncertain input: i
(k) = <u(f€(’“)1)> . (6.3)

With this position, system (6.1) can be rewritten in the form (4.1), with:

J=[I, —B] C=[C Oyxi] (6.4)
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Moreover, according to its construction, it results to be a causal solvable system, estimable from
measurements, so that the filtering approach proposed in this paper can be applied.

Both linear and quadratic filters have been implemented (A = 0 has been chosen). The plot
in fig. 6.1 shows the improvements in state estimation by increasing the order of the filtering
algorithm.

The asymptotic values of the error covariance matrices allow to appreciate the improvement
of the filter:

0.5612 —0.1411 —0.1414  0.3281 |
p o —0.1411  0.5835 0.5833 —0.0332
v=27 1 -0.1414  0.5833 0.5835 —0.0332
0.3281 —0.0332 —-0.0332  0.3525 |
0.6174 —0.0493 —0.0493  0.3520 |
p —0.0493 0.7684  0.7684  0.0266
v —0.0493  0.7684  0.7684  0.0266
0.3520  0.0266  0.0266  0.3814 |

= the real state
--- the linear estimate
— the quadratic estimate

Eeal T 24 TN T2 T30 T2 24 TG 7

Fig. 6.1

7. Conclusions

Filtering theory for descriptor systems has been widely investigated in literature in presence of
Gaussian noises. This paper proposes a geometric approach to estimate the descriptor vector
of a non-Gaussian singular system. The novelty of this paper is that the proposed filtering
algorithm is based on the minimum error variance criterion. It consists of a polynomial filter,
whose performances improve by increasing the polynomial order, that can be considered as a
proper extension of the filter presented in [27], because its restriction to first order polynomials
in the case of Gaussian noises gives exactly the same results of the maximum likelihood estimator
developed in [27].
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Appendix: the Kronecker algebra

For the ease of the reader, in this Appendix are reported some useful results on the Kronecker
algebra. The proofs and other further details can be found in [30].

Let M and N be matrices of dimensions r X s and p X ¢ respectively, then the Kronecker
product M ® N is defined as the (r - p) x (s - ¢) matrix

mnN mlsN

maN ... MmN

where the m;; are the entries of M.

Definition A.1. Let M be an r X s matrix:
M=[m; mo ... mg], (A.2)
where m; denotes the i-th column of M. The stack of M is defined as the r - s vector:

my
ma

st(M)=| . | (A.3)

ms

Observe that a vector as in (A.3) can be reduced to a matrix M as in (A.2), once it is known
the number of the rows r of the original matrix, by considering the inverse operation of the
stack denoted by st~!. More generally, let m be a vector in JR*, and r be a divisor of . Then
the r x (u1/r) matrix given by M = st~!(m,r) is defined so that:

st(M) = m. (A4)

In presence of vectors m € ]R(“2), that is their length is given by a square, the notation st=!(m)
has to be considered as a short version of st™*(m, u).

In case of vectors Kronecker products, it is easy to verify that, if v € IR" and v € IR®, the
i-th entry of u ® v is given by

1—1
s

(u®v); = up - Uy l:{ }—I—l, m=i—1|s+1, (A.5)

where [] and |-|s denote integer part and s-modulo respectively. Moreover, the Kronecker power
of M is defined as
MY =1eR,

MW = Mo M >0, (4.6)
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Some useful properties of the Kronecker product and stack operation are the following

(A+B)®(C+D)=A0C+A®D
+B®C+B®D
A®(BeC)=(A2B)&C
(A-C)®(B-D)=(A® B)-(C®D)
(A® B)T =AT @ BT
st(A-B-C)=(CT @ A) - st(B)
u®v =st(v-ul)

tr(A® B) =tr(A) - tr(B)
Other useful properties can be found in [1].
According to its definition (A.1), the Kronecker product is not commutative. However, the
following result holds:
Lemma A.2. For any given pair of matrices A € IR"*%, B € IR"*™, it is:
B®A=C] (A® B)Cspm, (A7)

where Cy.p,, Cs. are defined so that, denoted {C\, ,}n their (h,l) entries:

g e (22 1),

0, otherwise.

{Cu,v}h,l - (AS)

Remark A.3. Observe that C7; = 1, hence in the vector case when a € IR" and b € IR",
(A.7) becomes
b®a:C’TT’n(a®b). (A.9)

Moreover, in the vector case the commutation matrices satisfy also the following recursive
formula.

Lemma A.4. Let a,b € IR" andl € IN. Then
@ a=Gi(n)(acbl), (A.10)

with the sequence {G(n) = anl} given by the following recursive equations

Gl(n) :Cg;na
’ (A.11)
Gl(n) :(In’1 & Gl,1(n)) . (Gl(n) () In,lfl)y > 1,

where I, , is the identity matriz in R"".

A binomial formula can be found for the Kronecker power, which generalizes the classical
Newton one.
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Lemma A.5. Let a,b € IR". For any integer h > 0 the matriz coefficients of the following
binomial power formula:

(a+ )l = zhj M} (n)(al* @ ph=H) (A.12)
k=0

constitute a set of matrices {M[(n),..., M*(n); M!(n) € IR"hX"h} such that:

:MSL (n) = Invh’

=(MP () @ Lny) + (MIT () @ Iny) - (TInjo1 ® Ghj(n)), 1<j<h-1,

(A.13)

where Gi(n) and I,,; are as in Lemma A.4.
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