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1 Introduction

During the past few years, the study of switched systems has been revivified
(see e.g. Bengea and DeCarlo [1], Cheng et al [4], De Santis et al [6], Escobar
et al [8], Liberzon and Morse [11], Stanford and Conner [16], Vidal et al
[22]). Various conditions and subtle results on controllability, reachability
and observability etc. are presented in Ezzine and Haddad [7], Ge et al [10],
Sun et al [18], Sun and Zheng [19], and Xie and Wang [24,25], respectively, for
continuous-time periodic, general (non-periodic) switched control systems,
and discrete-time switched control systems.

Switched linear singular (SLS) systems constitute an important class of
switched systems, which arises, for example, in electrical networks and eco-
nomic systems (see e.g. Bedrosian and Vlach [2], Canté et al [3], Gandolfo [9],
Opal and Vlach [15], Silva and de Lima [17], Tanaka [20], Tolsa and Salichs
[21], Vlach et al [23], and the references therein). Due to the existence of
switching actions, state-inconsistence phenomena often occurs. This may re-
sult in the discontinuity of network variables and in the presence of impulse
voltage and currents at the switching instants. Physically, some problems like
sparks and short circuits etc. may occur (Escobar et al [8]). For dynamic
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economic systems, as pointed out by Canté et al [3], when the interrelation-
ships among different industrial sectors are described, and the capital and
the demand are variable depending on seasons, the system can be modelled
as a periodically switched singular systems. Therefore, it is very important
to analyze the behavior of the SLS systems.

It is known that by proper design, switching control can improve the
transient response of the systems in some circumstances, especially when the
system cannot be asymptotically stabilized by a single continuous feedback
control law (Morse [12]). Actually, the problems such as how to obtain con-
sistent initial conditions and switching transformation matrices (to express
the discontinuity of the state variables at the switching instants) have already
been investigated by using Laplace transformation and differential-algebraic
equation (Tanaka [20], Tolsa and Salichs [21], Vlach et al [23]).

Due to the complexity of the structure and behavior, the analysis and
synthesis of the SLS systems are more difficult. Especially, state disconti-
nuity, impulse phenomenon and regularity should be considered at the same
time. Recently, some preliminary results on SLS systems have been given
in Meng and Zhang [13,14] and Yin and Zhang [26]. In Meng and Zhang
[13], the case where switching law is designable is considered. Both state
feedback gain matrices and switching laws are designed such that the closed-
loop SLS system admissible and the states continuous. In Meng and Zhang
[14], the reachability of SLS systems is studied, and a necessary condition
and a sufficient condition are obtained. In Yin and Zhang [26], asymptotic
properties, including complexity reduction and limit behavior, of large-scale
hybrid singular systems are analyzed.

This paper is devoted to controllability problem of SLS systems. Based on
the regularity condition, a necessary condition and a sufficient condition on
complete controllability are given by defining an admissible control set and
using the geometric approach. The sufficient condition is generalized to the
complete reachability of the SLS systems and the sufficient condition given in
Meng and Zhang [14] is weakened. It is proved that under certain conditions
for the SLS systems complete controllability and complete reachability are
equivalent.

2 Notations and preliminary results
Consider an SLS control system described by
Eyty@ = Aoty + Bo(ryto(r)(t), (1)

where o(t) : [0,4+00) — A = {1,2,--- ,m} is a right-continuous piecewise
constant mapping; xz(t) € R™, u;(t) € R™i, ¢ € A are the state and input,
respectively; A; € R"*™ B; € R™*™i F;, € R"™*™ rankE; =r; <n, i€ A.
Throughout this paper, C denotes the set of all complex numbers; Z*
denotes the set of positive integers; R™ denotes the real n-dimensional space;
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R™ "™ denotes the real n x n-dimensional space; for a given vector or matrix

X, X7 denotes its transpose; A denotes the integer set {1, 2, ---, m}; I

denotes the k x k identity matrix; and for two nonnegative integers j > [ and

a square matrix sequence Xy (k = [,---,j) with appropriate dimensions,
l

denote the production X;X,_1---X; by [] Xi.

k=j
(From Dai [5], it is known that a necessary and sufficient condition for the
existence and uniqueness of the solution of (1) is that for all i € A, (E;, A;)

are regular. So, in this paper, we assume:

Assumption 1 For all i € A, (E;, A;) are regular, i.e., for every i € A,
there exists s; € C such that det(s; E; — A;) # 0.

By Assumption 1, there exist nonsingular matrices P; € R"*", @Q; € R"*",
i € A, such that

I,, 0 G; 0
; } , @)

PEQ; = { 0 N } , PAQi = { 0 I
where N; EiR(”*fi)X(”*”i) is nilpotent with nilpotent index h;; G; € R™#*™.
Let Q; = [Qi1, Qiz), Q7' = [QF QL]”, and P,B; = [BY BL)" with Qi1 €
R Qi € R™*™ B € R"*™i. Then we have QnQ; = [I,, 0] and
Qi1Qin = In,.

(From Dai [5], we know that for any fixed regular singular subsystem
E;i = A;x + Bju;, .’L‘(to) = xg, (3)
the solution of (3) with the initial value z(¢y) = zo and input w; is:

¢
il =e " Qo S Bpug(T)dT,
Qux(t) = %) Q,x +/ G B (1)d

to

h;—1 h;—1

Qigx(t) = — Z Nik(s(kil)(t — to) <Qi2$0 - Z N;BLQU,ET) (tg))
k=1 r=0
h;—1

- NEBimui®(t),
k=0

where f()(t) and f()(t+) denote the k—derivative and right r—derivative
at t of the generalized function f(t) respectively.

For clarity, let x(t;to,x0,u,0) denote the state trajectory at time ¢ of
system (1) starting from ¢, with initial value x, input u and switching law
o. For any given time interval [t1,t3], suppose that o(t) has k switching
(discontinuous) points t11, t12, - -, t1k (tl <t <tio << < t2), i.e.
for any t € [tij,t1(j41)), o(t) = o(t1;) € A, o(t1y) # o(ti+1)), 7 =0, 1, -+,
k —1, ti0 = t1, and for any ¢ € [t1x,t2], 0(t) = o(t1x) € A, then we denote
this switching sequence as {a(tlj),tlj};’?:o; and for any given initial value
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x(t1) = xo, time interval [t1,t2], and switching sequence o = {o(t1;), t1; }§:0a
we define an admissible control set U, [t1, t2] as follows:

Uslt1,ta] = { w: u=[ul, ul, -, ul]T, u; € CM Uty ts),
ho(ey)—1
Z% N;(tlj)Ba(tlj)w((:()tlj)(tfj)
= —Qo(t,;)27(t1;t1, T, u, 0),
j=0,1,--- Kk tig =1t },
where h = max{hy,ha, -+, hm}; O"[t1,t2] denotes the set of all h-differen-

tiable functions in the time interval [tq, t2]; uff&lj)(tfj) and z(t1;;t1, o, u, 0)
are the right r-derivative of u,(;,,)(t) at t = t1; and the left limit of z(¢; 1, xo,
u,0) at t = t1;, respectively.

Remark 1 [t is clear that when (N; | Bj) = R*"™ ¢ = 1,2,--- ,m,
there must exist piecewise continuous function u such that the admissible
control set is nonempty. For a general SLS system the problem of exis-
tence of the admissible control is somewhat complicated since it is involved
in the switching sequence and the initial state, and the switched subsystems
itself as well. For instance, in the case where ny = ng = -+ = n,, = 0,

P,=Q; =1, Y (N;| Biz) =R", (N; | Bi2) N (N; | Bj2) = {0}, Vi # j, and
=1

i=
(N; | Bia) # R™, when the initial state belongs to the subspace (N; | Bia),
i =1,2,---,m, there does exist a switching sequence that ensures the exis-
tence of an admissible control. But for the other states, there do not exist
such a switching sequence.

Remark 2 For any given switching law o and time interval [t1,ts], the states
of system (1) are continuous in [t1, t2] under the action of all admissible input
(RS Z/{J[tl,tg].

Definition 1 SLS system (1) is said completely controllable, if for any given
iiatial time tg € R and initial state xg € R", there exist a real number
ty > to, a switching law o and an admissible input w € U,[to, ts], such that
x(tf; to, o, u,0) = 0.

Definition 2 SLS system (1) is said completely reachable, if for any given
initial time tg € R and state x5y € R", there exist a real number ty > to,
a switching law o and an admissible input w € Uy[to,ty], such that xy =
x(tf;to,0,u,0).
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According to the definitions the controllable set and the reachable set can
be defined as follows:

C={zx: It >ty, o:[to,t] = A, and u € U, [to, t]
such that x(¢;tg, x,u,0) = 0}.

R={x: It >ty o:[to,t] = A, and u € U,[to, 1]
such that x = x(t;t9,0,u,0)} .

Obviously, if there exists an i € A such that (E;, A;, B;) is controllable
(reachable), then by setting o(t) = ¢, SLS system (1) is completely control-
lable (completely reachable). Thus, without loss of generality, in this paper
we will study only the case where all the subsystems are not controllable
(reachable), that is, Vi € A, (E;, A;, B;) is not controllable (reachable).

For any given matrices A € RF*k B € RF*P and subspace W C RF, de-

ko

note R(B) the subspace spanned by the columns of B, (A | W) = > A=W,
i=1

and (A | R(B)) as (A | B) simply. It can be shown that (A | W) is invariant

with respect to A. For convenience of citation, we introduce the following

subspaces:

Vi=> C, V=Y Qi((Gi|QuVi1)®(N;| Bia)), k=2,3,---, (4)
i=1 i=1
where C; = Qi(G; | Bi1) ® (N; | B2), i € A, and @ is the direct sum in
vector space. These subspaces have the following properties. The proof of
the lemma is given in the Appendix.

Lemma 1 Under Assumption 1, we have

1. V; CV,, Vi <ng

2. if there exists 1 < i < n such that V; = V;_1, then for all Il > 1,
Vi =V;; and

8. Vi =V, Vi >n.

We know that for the regular subsystems (F;, A;), ¢ = 1,2,--- ,m, the
transformation matrices P; and ); are not unique. It is proved that the
subspaces defined in (4) are independent of the choices of matrices P; and
Q; in Meng and Zhang [14]. A necessary condition and a sufficient condition
were also given for the complete reachability of the SLS systems using the
subspaces defined above as follows.

1. Under Assumption 1, if SLS system (1) is completely reachable, then
Vn = R7;

2. Under Assumption 1, if (V; | Bj) = R*™™ ¢ = 1,2,--- ;m and
V, = R", then the SLS system (1) is completely reachable.

In the next sections of this paper, we will present a necessary condition
for the controllability and a sufficient condition for the controllability and
reachability based on V,.
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3 Controllability conditions of SLS systems

In this section we will give a necessary condition and a sufficient condition
for the complete controllability of SLS systems.

A necessary condition for complete controllability is summarized in The-
orem 1.

Theorem 1 Under Assumption 1, if SLS system (1) is completely control-
lable, then V,, = R".

Proof. Suppose that system (1) is completely controllable. Then by Def-
inition 1, for any given zy € R", there exist a switching sequence o =
{ij,tj}jzo, a time t5411 > ts, and an admissible input u € U, [ty, ts41], such
that x(tsy1; %0, o, u,0) = 0.

Let di, = tg41 — tg, 0 < k < s. Then from the definition of U, [to, ts+1], it
follows that for all k = 0,1,--- s, x(tg; to, xo,u,0) are the consistent initial
states of subsystems (E;, , A;,, B;, ) under the action of u.

We now show z(ts; to, zo,u,0) € Vy. In fact, by

0 = x(ts-i-l; to, To, u, 0)
€Gi5dSQislx(ts§ to, o, U, U)
+ ftt‘erl eGis (ts+1—T)Bisluis (T)dT

Qi | o ,

we have
tst1
Qislaj(ts; to, o, U, J) = — / GGiS (tsiT)Bisl’U,is (T)dT,
ts

which together with

hi,—1
Qi 2x(ts;to, w0, u,0) = — Z NiBz‘swgf)(ts),

k=0

and the definitions of ;.1 and @);,2 implies that
o et B, g, (1)dr

x(ts;thanua U) = le hig 1 (k) : (5)

Furthermore, from Lemma Al it follows that

TL@.—l
s . ‘.
> GiBia [,7 fits = Tui ()dr
x(ts;t(lux()?uu U) = Qis =0 hi,—1 )
— 3 NEBioul(t)

k=0
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where f(+) is a continuous function. So, by the definition of V; we know that

x(ts;tO; Zo, U, U) € le(<Gls

B;1) & (N;

Bi.2)) € V1. (6)
We now investigate the property of x(ts—1;to, zo, u, ). By

$(ts;t07$0,’u70)

ecizflds_lQis_llx(tsfl;to,xo,u,a)
+f s eGiS,l(tsz)Bis_lluis_l(T)dT

_ E NFE Bis,lzuggl(%)

1s—1
we have
Qi._1x(ts1;to, To,u,0) = e Ferd1Q,  La(tyito, w0, u, 0)

ts
7/ Gt TDB, g, (7)dr

ts—1

This together with

k
Qis—12x(ts—l;t03x07uao—):* Z Nilz_lBis—ﬂuz(‘szl(tS—l)
k=0

gives
x(ts—1;t0, o, u, 0)

-G ds_
e a1 1Qis—11$(t8;t07x07u70)
ts ) ol
= [ G TR L (T)dr

~ > N Bioul? (t1)
By (6), Lemma Al and
ts
/ G B, - w (1)dr € (Gy,_, | Bi,_1) € {(Giy | Qin_y1V1)
ts—1

we have

z(ts—15t0, 0, u,0) € Qi,_,((Gi,_, | Qi,_,1V1) ® (Ni,_, | Bi,_,2)) € Va.

Similarly, we can show x(to;to, o, u,0) € Vsy1. (From Lemma 1 we know
that Vs11 C V,, and so, &g € V,,. Then, by the arbitrariness of zy we have
V, =R O
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Remark 3 It is worth pointing out that the condition of Theorem 1 is not

sufficient for the controllability of the SLS system (1). For the example given

in Remark 1, from V, = > (N; | Big) and > (N; | Big) = R" it follows
i=1 i=1

that the necessary condition V, = R" is satisfied. From the detail analysis

of the existence of the admissible control in Remark 1 and the definition of

controllability, we know that the system is not controllable.

Now, by using the concept of controllable set and the geometric approach
we would like to give a sufficient condition for the complete controllability
of system (1). For a given switching sequence o = {i;,t;}%_¢, i; € A, to <
t1 S S ts+1, define C(ts+1) = 0. Let dj = tj+1 —tj, and C(tj), j =
0,1,---,s, be the sets of states x(t;) of subsystem (E;,, A;;, B;;) under the
action of Ui ; € Z/{Q(C(tj+1), [tjvthrl])' If Qik_12c(tk) - <Nik_1 ‘ Bik_12>a k=
1,2,- -+, s, then it follows from the definition of C(t;), k = 0,1, - , s, that for
any x € C(tp), there exists u € Uy [to, ts+1] such that z(tsy1;to, x,u,0) = 0.
Thus, by the definition of C we have

C(ty) C C. (8)

In the sequel, denote H;, = Qijle_Gijdeijh dj =tj41—t;,5=0,1,--- ,s.
Now, we give the geometric characteristic of C(tx), k = 0,1,--- , s, in lemmas
2 and 3, whose proofs are put in the Appendix, respectively.

Lemma 2 Under Assumption 1, if (N; | Bia) = R"™™ ¢ =1,2,--- ,m,
then

S

-1
Ctr)= Y [[H,Ci+Ci,.

I=k+1 j=k

A switching law o, = (ij,tj)‘;zo, s=Ilm—1,1€Z%, 1>2, is said to be
circulatory, if 4, € A\{ig,1, - ,ir—1} and ipmyr = iy, h =1,2,--- 1 — 1,
r=20,1,--- ,m— 1. In Lemma 3 below we will investigate the properties of
the controllable set of circulatory switching laws, whose proof is given in Ap-
pendix. Furthermore, we present the geometric character for the controllable
set C in Theorem 2.

Lemma 3 Under Assumption 1, if (N; | Bjg) = R*™™ ¢ = 1,2,--- ,m,
then for any given matrix A, subspace F of proper dimensions, and almost
all do, dy, -+, dr,.—1 €R,

dim(AC(to) + F) > dim(AH;, C(tr,41) + AV, + F), (9)

m—1
=z —z—1
_ _ nf4n —2
where n = kgonk and T, = ——m-1,z2>1
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Theorem 2 Under Assumption 1, if (N; | Bi) = R*™™ ¢ =1,2,--- 'm,
then the controllable set C of SLS system (1) is a subspace, and

C="V,. (10)

Proof. By the proof procedure of Theorem 1 we know that for any = € C,
z € V,,. Thus,

C C V. (11)

(From (8) and Lemma 3, for almost all dy, dy, -+, d-, -1 € R, dim(C) >
dim(C(tp)) > dim(C(¢-,) + V») > dim(V,). This together with (11) gives
(10). O

Remark 4 Theorem 2 implies that for any x € V,, there exist a circu-
=n_| —n—1

latory switching law o., 1 > %_172, tke1 = tp +di, 0 < kK < s

(almost all do,dy,--- ,ds € R), and an admissible control law u,_ such that

z(tsy1;to, T, Uy, ,0.) =0, de., x €C.

JFrom Theorem 2 we get the sufficient condition for controllability of the
SLS systems.

Theorem 3 Under Assumption 1, if V,, = R"™ and (N; | Bjg) = R*™™,
1=1,2,--- ,m, then SLS system (1) is completely controllable.

Remark 5 [t is worth noticing that the condition (N; | B;a) = R"™™ of
Theorem 8 is not necessary for the controllability of the system (1). For
instance, in the case where ny = ng = -+ = Ny, < n; P = Q; = 1,
t=1,---,m; Bia =0,i=1,2--- ,m—1; (Ny, | Bp2) = R*"™ and
Y (G; | Bix)y = R™. Similar to the analysis of Remark 9 in Meng and
i=1

Zhang [14], it can be showed that the system is controllable, although (N; |
Bi2>:{0}, iZl,Q,--- ,m—l.

Remarks 3, 5 imply that there is a gap between the necessary condition
and the sufficient condition given in Theorem 1 and Theorem 3 for the con-
trollability of the SLS system (1). The existence of admissible inputs and the
switching laws are coupled, which makes the controllability analysis of SLS
systems complicated. So, it needs more efforts to find out a necessary and
sufficient condition.

4 Complete reachability of SLS systems

In this section we consider the reachable set of SLS systems, and give a
sufficient condition for complete reachability of SLS systems, which is weaker
than that given in Meng and Zhang [14], and can be proved in a similar way
showing Theorems 2 and 3.
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Theorem 4 Under Assumption 1, if (N; | Bi) = R*™™ ¢ =1,2,--- 'm,
then the reachable set R of SLS system (1) is a subspace, and

R ="YV,.

Theorem 5 Under Assumption 1, if (N; | Big) = R*™™ ¢ =1,2,--- ,m,
and V, = R", then SLS system (1) is completely reachable.

Remark 6 ;From the proof of Theorem 2, one can see that both the complete
controllability and the complete reachability of the SLS system (1) can be
realized only by using a circulatory switching law.

Remark 7 When E; = 1,1 € A, the conditions given in Theorem 1, 8 and 5
degenerate to those given in Sun et al [18] for conventional switching systems.

Remark 8 When m = 1, the conditions given in Theorem 1, 3 and 5 de-
generate to those given in Dai [5] for the controllability and reachability of
singular systems.

5 Conclusion

The controllability problem of SLS systems has been investigated in this
paper under the regularity assumption of all subsystems. By using the ex-
pressions of controllable set and reachable set of the circulatory switching
sequence, it has been proved that under certain conditions the controllable
set and the reachable set are the same subspace, and complete controllability
and complete reachability are equivalent. Based on the structure charac-
teristic of the solution of SLS system state equation and the approach of
circulatory invariant subspaces, sufficient conditions for complete control-
lability and complete reachability, and a necessary condition for complete
controllability have been given. The conditions given here are exactly the
same as those of the conventional (non-singular) switched system and nor-
mal (non-switching) singular system cases given in Sun et al [18] and Dai [5]
when the systems degenerate to conventional systems and normal singular
systems, respectively.

6 Appendix

Proof of Lemma 1. 1. For V k£ > 1, by the definition of V1 we have

Vi1 = ZQ1(<G7 | Qi1 Vi) @ (N; | Bi2)) Z (QinVi & (N, | Bia))
i=1 im1

ZQi(Qil(Qi(<Gi | QitVi—1) @ (N; | Bi2))) ® (N; | Bi2))

I
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2 ZQi(<Gi | Qi1tVi—1) @ (N; | Bi2)) = Vg,

=1

where the definition of (- | -), the definition of Vj (the ith term of Vj is
enough), and Q;1Q; = [ I,, 0 ] have been used for getting the first, second
and third D, respectively.

2. If there exists i < n such that V; = V;_1, then by the definition of V;11
we have

NE

Vipn = Qr((Gr | Qr1Vi) © (N | Bra))

=
Il
—

I
NE

Qr((Gr | Qr1Vi—1) ® (Ni | Bi2))

=

=0

)

that is, V; 41 = V;. Similarly, for all [ > i we have V, = V.
3. By 1 and 2 above we can obtain Item 3 directly. ([

Lemma A1l (Dai [5]) For any given matriz A € R"*™, there exist continu-
ous functions fo(t), fi(t), -+, fn_1(t) such that

M= fo) T+ L) A+ -+ fa1 ()AL
In order to prove the lemma 2, we need the following lemma, which can

be proved in a similar way showing Lemma 4 in Meng and Zhang [14] subject
to some minor modifications.

Lemma A2 For any given to > ty, matrices A € R™", B € R"** and
D € R=7)%s pilpotent matriz N € RM=")X(=7) aith nilpotent index h,
and y € (N | D), denote fori=1, 2,

Ui(y, [t1,t2]) = { u(t) : u(t) € CP Lty ts), hf NIDu(t;) = —y } )

§=0
S = {ml : Jut) € Uiy, [t1, t2]) such that

T, = f:f eA(t3—i7T)Bu(T)dT} ,

Sio = {xg o Ju(t) € Uiy, [t1, t2]) such that

To = — Z N]DU(J)(tgl)} .
Jj=0

Then 811 = <A | B> = 821 and 812 = <N | D> = 822.
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Proof of Lemma 2. We first show that under Assumption 1, we have
C(ts) = C;,, and furthermore, if (N; | Bj2) = R™" ™, i=1,2,--- ,m, then

C(tkfl) :Hik—lc(tk)+cik—1v k=1,2---s. (Al)
By the definition of C(¢s), Lemma A2 and similar to (5), we have
Clts) = A{ats): w(tera) =0, ui, (t) € Un(0, [ts, tsra])}
. j«ttj+1 eG,iS(ts—T)Bisluis (T)dT
= x(ts) : z(ts) = Q; ~ hig—1 )
() = (ts) = Qu, S N B ()
k=0

Uq (t) € Z/[Q(O; [tsv ts+1D

Qi ((Gi, | Bi,1) © (Ni, | Bi,2))
= C,.
Thus, C(ts) = C;,. We now show (A1l). In this case, by @;,_,2C(ts) C (N;._, |
B;._,2), we know that for any z(ts) € C(ts), Qi._,22(ts) € (Ni._, | Bi._12),
and there exists consistent initial states x(ts—1). Then by the definition of
C(ts—1), similar to (7) we have

—Gi . ds_
e a1 Q) 1x(ts)
-G ds_ ts G ts—
—€ ettt fts_1 € st T)Bis—lluis—1(7-)d7-

hi —1 )
- > N Bi_oul? (te1)
=0 s— s—
This together with the definition of C(¢5—;) and Lemma A2 gives

Cltacr) = {altar): a(ts) €C(L), wi,_, € Un(Qi,_,2(ts), [tam1, t))}
= a(ts—1): x(ts—1) = Qi,_,

—Gi,_yds—1
e e %t Qy1x(ts)
_fts eGi571(%SiliT)Bis—lluisfl(T)dT

s—1
D P ,
hi ;-1
S j ()
- ZO N’L‘Sleis—IQU’iS,l(ts_l)
j=

ui, (1) € Uz(Qi,_127(ts), [ts—1,1s])
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Qi (€71 1Qi 1 C(ts) + (Gioy | Biy_11) ® (Ni_, | Bi,_y2))
= Hisf1c( S) +Ci571'
Thus, (Al) is true for k = s. Similarly, we can prove that (A1) holds for
k=1,2,--,s—1.
Using (A1) with the initial value C(ts) = C;,, we can get the conclusion
iteratively. (Il

In order to prove Lemma 3, we need the following lemmas, where the
proof of Lemma A4 is given in Sun et al [18] when n = r, and can similarly
be obtained when n # r.

Lemma A3 (Sun et al [18]) For any given matriz A € RP*P_ subspace B C
RP and almost all t1,t2,--- ,t, € R, we have

eMB4eM2B e B = (A]|B).

Lemma A4 For any given matrices Ay € R"*" Ay € R™*", By € R"*P1,
By € R™"*P2 gnd almost all t € R, we have

rank[AleAztBl, Bs] > rank[A1 By, Bs].

Lemma A5 For any given matriz A € R"*™, subspaces B C R™ and W C
R™, if QoW C (N; | Bi2), i € A, then for almost all d € R,
dim(A(Q;, e~ 4Qi, W + V;) + B) > dim(AW + V;) + B), Vj =1,2,--- ,n
Proof. From the definition of Q;1 and @;s it follows that Qi_lVV CRAWD
Qi2W. This gives
AW+ B = AQ:Q;'W+B C AQi(QuW @ QW) + B
C AQi(QuW & (N; | Bia)) + B. (A2)

This together with Lemma A4 and Q;o(N; | Bi2) C Vj, j = 1,2,--+ ,n,
implies that
dim(A(Qie” % 1QuW + V) + B)

dim(A(QnQaW +V;) + B)
lm(A(QuQﬂW + Qi2(N; | Bia) +V;) + B)

(AQ

im(

= d
> A(W+V)+B), Vi=1,2,---,n
We complete the proof. ([

Lemma A6 Under Assumption 1, if (N; | Bi2) = R"™™, i =1,2,--- ,m,
then for any given matric A € R™™™  subspace F C R™ and almost all
dkfl € R;

dim(AC(tk,1) +.7:) > dim(AC(tk) + AC;, +.7:), k=1,2,--- 5.
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Proof. From Lemma A4, (A1) and AQ;, 12< in_s | Bin_i2) C AC;
follows that for almost all d,_; € R, k=1,2,--

Tk—1

) 7

dim(AC(tx—1) + F)

dlm(A i Cte) + ACi,_, + F)
(
(

v

dim AQ% 11Q1k 11C(tk) +Aclk | +.7:)
= dim(AQi, _, (Qi,_1C(tk) & (N, | Biy_,2)) + ACi,_, + F).
This together with (A2) and Q;, _,2C(tx) € (N;,_, | Bip_12), k=1,2,--- s,

results in

dim(AC(tg—1) + F) > dim(AC(tx) + ACy,_, + F), k=1,2,--- s.

Tk—1
d
Proof of Lemma 3. The proof is given by induction. From Lemma A6
it follows that for almost all dy, dy, ---, dr;—1 € R,
dim(AC(tp) + F) > dim(AC(t1) + AC;y + F)
2
> dim (AC(tz) + Z ACiy_, + F)
k=1
>
m—1
> dim (AC(tTl) + Z ACiy,, + f)
k=1
= dlm(AHZTIC( 1) + AV + F), (A3)

where (A1), the definition of V; and the circulatory property of o. have been
used for the last equality, i.e. the lemma holds for z = 1.

Suppose that (9) holds for z = p, i.e. for any given matrix A, subspace
F of proper dimensions, and almost all do, dy, ---, d-,—1 € R,

dim(AC(to) + .7:) > dim(AHiTpC(tTerl) + AVp + .7:) (A4)

We now consider the case of z = p+ 1. From (A4) it follows that for almost
all dm7 dm+17 T d‘l‘p+m71 € Rv

dim(AH;,, _,C(tm) + AV + F)

1
> dim (AQim,ll H e_Gik("'P+1)+7”*1dk(Tp+l)+m*1Qi7p+7nlc(t7'p+m+1)
+AH, |V, + AV + f) (A5)

where @i, ,1Qi,,_,1 = Ir, and Q;,_,1 = Qi,p+m1 have been used, and
k

Tr = Znim+j72? k:1727 ,
i=1
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Continuing the above analysis procedure, we can see that for almost all
d‘rp—&-m-l—la Y d2‘rp+ma Y d(rl—l)(Tp—i-l)—i-m, Tty drl (Tp+1)+m—2>

1

. ~ =Gy 1 Gk (rp+1)+m—1
dim (AQimfll | Qiryrm1Cltr,tm1)
k=0

+AH;, [V, + AV + ]—')

2
. ~ =Gy 1 Gk (rp+1)+m—1
dim (AQimfu [T e rowenmmm it Qizryims11C(t2r, +mt2)

>
k=0
1
A 2 _Gtk('r +1)+m71dk’(7p+1)+7n71 V
+A4Qi, 1y [le v Qi1 Ve
7=0 k=0
+ AV, + F)
>
e d
; . T ik (rp+1)+m—1 Ck(TpF ) +m—1
2 dim <Ale_11 H ¢ (rpe) ! QlTl(‘rp+1)+m711
k=0
e H d
~ =Gy, m—1@k(rp+1)+m—1
X Cltry (ry 41y 4m) + AQuy 1 Y [[ & Hirmrnrem—
=0 k=0
X Qipi1Vyp + AVL + F) (A6)

where the circulatory property of o. has been used.
Notice from Lemma A3 that for almost all dy,—1, dr,1m,

dry—1)(rpt1)+m—1 € R,

ri—1 J

—Gi (3 dues .
E € o (kzo H I)Qimfllvp = <Gim71 | Qim711VP>'
j=0

Then by (A5)-(A6), Lemma A4 and Lemma A5 we have that for almost all
dmfla Tty drl(rp+1)+m—l S Ra

m—1

71
dim (AQi 1 H ¢~ Girtrpritmo1 BCrptm—t
m—1

2 inv1(7p+1)+m—11
k=0
X C(try (ryr1)+m) + AQin_11(Gipn_y | Qi 11Vp) + AV1 + f)
> dim (AC(tT1<Tp+1)+m) FAQi, 1(Gin | Qin Vo) + AVL + }')
— dim (AHZ»”(TﬁleC(tn(Tp+1)+m+1) +AQi (G | Qin V)

AV + ;f) . (AT)
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Repeating the above analysis procedures, we have that for almost all
d7'1 (Tp+1)+m> """ d7'2(7'p+1)+m7 ) drm,1(7p+1)+2m—27 ) drm(7p+1)+2m—2a

dim (AHi,,.l(TPJFlH,,,LC(trl(Tp+1)+m+1) + AQim—11<Ginzfl | Qim,—llvp>

+ AV + F)
0
> dim (AHirz(rp+1)+m+1C(tr2(fp+1)+m+2) +A Z Qimﬂ'l
j=—1
XA(Gipyj | Qippy1Vp) + AVL + f)
>
m—2
> dim (AHim(rpHHzm—lC(tTm(Tp+1)+2m) +A Z Qim+.7‘1
j=—1

X (G | Qipy1Vp) + AVL + .7:)
= dim (AHirm<rp+1)+2m71C(trm(rp+1)+2m) + AVp—H + .7-")

= dim (AH» Cltn(r,+1)42m) + AVpr1 + .7-')

a(rp+1)+2m—1

= dim (AHi-errl C(t7p+l+1) + Avp+1 + f)

This together with (A3) and (A7) implies that (9) holds for z = p+ 1. Thus,
by the induction principle we complete the proof. (I
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