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Abstract: This paper formulates the properties of point reachability and approximate point reachability
of either a targeted state or output values in a general dynamic system which possess a linear
time-varying dynamics with respect to a given reference nominal one and, eventually, an unknown
structured nonlinear dynamics. Such a dynamics is upper-bounded by a function of the state and
input. The results are obtained for the case when the time-invariant nominal dynamics is perfectly
known while its time-varying deviations together with the nonlinear dynamics are not precisely
known and also for the case when only the nonlinear dynamics is not precisely known. Either the
controllability gramian of the nominal linearized system with constant linear parameterization or that
of the current linearized system (which includes the time-varying linear dynamics) are assumed to be
non-singular. Also, some further results are obtained for the case when the control input is eventually
saturated and for the case when the controllability gramians of the linear parts are singular. Examples
of the derived theoretical results for some epidemic models are also discussed.

Keywords: controllability; reachability; nonlinear dynamics; linearization; biological processes;
epidemic models; entropy; self-organization; targeted state/output

1. Introduction

Usually, real dynamic systems are neither time-invariant nor linear in their whole operation rank
since there are usually saturation and dead-zone type nonlinearities at the input, saturated behaviors
in the state and output variables and sometimes nonlinear dynamics. See, for instance [1-3] and some
references therein. However, very relevant information about their properties is often obtained from the
knowledge of their equilibrium points, or their equilibrium steady-state oscillations, and the Jacobian
matrices which describe the linearized trajectory solutions around such point for small deviations of
linearity. This is the case, for instance, in some biological problems describing the species evolution
through time [4] or in mathematically modelled epidemic models described by either differential,
difference or hybrid equations. In particular, most of the epidemic models under current use and
study possess at least one disease-free equilibrium point at which the infective subpopulations are
null and an endemic one at which the infective subpopulations are non-null. A so-called reproduction
number, which is calculated from the model parameters, establishes if the infectious asymptotically
vanishes converging to an asymptotically stable disease-free attractor (if the reproduction number
is less than unity) or it becomes endemic if such a number exceeds unity. Some of the relevant
properties of positivity and stability of epidemic models are already qualitatively reflected in their
linearized versions around their equilibrium points. See, for instance, [5,6] and references therein.
The background literature on epidemic models is very abundant, including the use of either vaccination
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or treatment controls as well as combinations of both types of controls. See, for instance, [5-14] and
the references therein. Such controls may reduce the value of the basic reproduction number related
to the case of absence of controls, so the average number of contagions per each primary infectious
case, and they are also able to change the components of the equilibrium points, that is the numbers
of each subpopulation at the equilibrium, and the rates the convergence to such equilibrium points.
The usual epidemic models are typically based on differential, difference or mixed equations which
describe the coupled dynamics of the various subpopulation or, in general, they can include point
and distributed delayed dynamics or to be also formulated in a stochastic framework, [7,8,11]. There
are also studies for models of networks available which include different nodes which can represent
different sets of interacting communities [14,15], which combined control strategies which take into
account the communication links and population flows. Some of the models introduce appropriate
either prediction or entropy tools or game theory to discuss the increase of disorder associated to
them. See, for instance [11-14]. In particular, the entropy aspects are focused on deciding the various
probabilities of different steady-state behaviors or to elucidate if the mathematical model is working
properly, that is, if the entropy is non-negative [11].

The main objective of this paper is the study of the point reachability and point output-reachability
and their approximate counterparts in the presence of uncertain dynamics, at a prescribed time instant,
of either a targeted state or targeted output value in a dynamic system which has a linear time-varying
dynamics with respect to a given nominal one and an unknown structured nonlinear dynamics with a
known upper-bounding function. The results are given for the case when the time-invariant nominal
dynamics is known while the time-varying deviations and the nonlinear dynamics are not precisely
known and for the case when only the nonlinear dynamics is not precisely known. In the first case,
the controllability gramian of the nominal linearized system with constant linear parameterization
is assumed non-singular. In the second case, the current linearized system (which includes the
time-varying linear dynamics) is assumed to be non-singular. Later on, some formal extensions are
given for the case when the control input is saturated and for the case when the above mentioned
controllability gramians are singular under certain ad hoc algebraic type constraints on the targeted
state or targeted output. Some applications of the derived theoretical results for some epidemic models
are also discussed. The paper content is organized as follows. Sections 2 and 3 of this paper are
concerned with the study of general dynamic system whose linear part is time-varying, formulated as
a deviation from a constant nominal behaviour, and the nonlinear dynamics are introduced through
unstructured functions which are, in general, dependent on the state and output. The state and output
trajectory solutions are given analytically through closed formulas. Two key simplified auxiliary linear
systems, which are linearized versions of the whole nonlinear system, are introduced and discussed,
namely: (a) that describing the nominal linearized dynamics, in which the time-varying deviation
of the linear dynamics respect to their nominal values and the nonlinear contributions are deleted;
(b) that describing the linear time varying dynamics by neglecting the nonlinear contributions to the
dynamics. The controllability and reachability properties of those auxiliary systems are formulated
based on the corresponding controllability gramians. It is also examined and quantified to what
extent the reachability of the whole nonlinear system is achievable in an approximate way provided
that the linearized system versions are reachable. The (state) reachability is discussed at the levels of
point-reachability (the targeted state in finite time is prefixed) or general reachability (the targeted
state is arbitrarily fixed). The tolerances, in term of worst-case targeting errors related to a targeted
state, of the approximate point-reachability of the whole nonlinear system are discussed provided
that either the nominal or the current linearized systems are point-reachable. In particular, the
analysis of Section 3 is performed on the whole nonlinear dynamics under the assumptions that
the auxiliary linearized systems are point-reachable. It has to be pointed out that the controls used
for approximate state targeting of the whole nonlinear system are those used for reachability of
the linearized counterparts. Special attention is paid to the case when the norms of the nonlinear
contributions to the dynamics are upper-bounded by weighted powers of the state and input norms.
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On the other hand, counterpart versions for output reachability are discussed in Section 4 as simple
extensions based on the manipulations of the output controllability gramians of the auxiliary linearized
systems. Section 4 pays also attention to the cases when the controllability gramian is rank-defective,
so singular, and either there are non-unique solutions to the point-reachability problem (that is, the
system is not controllable and the relevant algebraic system that formulates the problem is compatible
indeterminate) or there are no algebraic solutions (that is, such an algebraic system is incompatible).
In those cases, the alternative formulation is based on the use of Moore-Penrose pseudoinverses of the
controllability gramian [15,16]. Finally, this section also considers the case when the input is saturated,
as it is often the case in many real problems, so that the theoretical input to achieve point-reachability
of the nominal linearized system has to be “ad hoc” modified. This situation is formally treated by
incorporating an extra reachability error to the suited targeted state or output being caused by the
deviation of the injected control input from linearity. Section 5 discusses some worked examples
related to epidemic models in the contexts of stability and point-reachability based on the behaviors
and related properties of their linearized versions. The controls are either vaccination efforts on the
susceptible or antiviral or antibiotic treatment on the infectious both based on feedback information.
On the other hand, some auxiliary results needed for the main ones are given in the appendixes.
A simple discussion which might highlight the use of entropy in an information context of the relevance
to the trajectories in the presence of more than one attractor is given in one of the given examples.
The notation used in the following sections is I, is the n — th identity matrix, the superscript T stands for
transposition and Amax(.) and Amin(.) are the maximum and minimum eigenvalues of the symmetric
matrix (.).

2. Approximate Reachability of a Linear Time-Varying System under the Exact Reachability of Its
Nominal Linearized Counterpart

Consider the single-input single-output linear time-varying dynamic system of order:

x(t) = A(t)x(t) + b(t)u(t) + E(x(t), u(t), t) 1)
y(t) = c(t)x(t) +d(Bu(t) + & (x(t), u(t), t) @)
subject to x(0) = xp, which has non-linear unstructured contributions &(x(t),u(t), t) and

Ey(x(t),u(t), t) to the state and output and with the linear part is given by (3)-(4), that is, the
particular case of (1)=(2) with A(t) = 0, b(t) = 0, C(t) = 0, D(t) = 0,&(x(t),u(t), t) = 0 and
Ey(x(t),u(t), t) = 0;Vt € Roy), and:

A(t) = Ao+ A(t); b(t) =bo + b(t) 3)

c(t) = co +(t); d(t) = do +d(t) 4)
where x(t) € R" is the state vector, u(t) € R and y(t) € R are the scalar input and output, respectively,
and the matrices of dynamics Ag, A(t), A(t) € R™"; the control vectors b(t), bo, b(t) € R"; and the
output vectors d(t), dg, d(t) € RP. Note that:

1) IfA(t) =0,b(t) = 0,c(t) = 0,d(t) =0, E(x(t),u(t), t) = 0and &y (x(t),u(t), t) = 0; Vt € Roy,
then the resulting dynamic system (1)—(2), subject to (3)—(4), is said to be the “nominal linearized
system”

2)  The so-called “current linearized system” is distinct from the nominal linearized one and describes
the situation when at least one of these parametrical perturbation matrices is not identically zero
for all time while the nonlinear contributions are still identically zero for all time.

3)  The complete system with all the effects in its dynamics including the time-varying parametrical
disturbances of the matrices and nonlinear contributions is refereed to as the “current system”.
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The system (1)—(2), subject to (3)—(4) can be rewritten as:

x(£) = Agx(t) + bou(t) + a0 (1); vxo(t) = A(£)x(8) + b(E)u(t) + E(x(8), u(t), t) ®)
y(£) = cpx(t) +dou(t) +vy0(t); vyo(t) =T (£)x(8) +d(B)u(t) + &y ((x(8),u(t), 1)) ©6)

Now the approximate controllability of the current linear time-varying system (1)—(2), subject
to (3)-(4) under the controllability of its nominal linearized time-invariant counterpart is discussed.
Assume that for any prefixed time interval [0, f], the control law is:

u(t) = ug(t) = b Doy (t); 1€ [0, 1] @)

where v(t) is an auxiliary control function:

x(t) = erfxo+(f gAo(t=7) bTer(t T dT)Uo ferf Doxo(T (8)

*eAUtxo—‘r(f eAolt= TbobTeAO (= Td'f)vo feAUt o) ) + b(t)uo(t dT+f A g (x(),u(t), T)dr  (9)

under a initial condition x(0) = xp, and:

y(t) = cg|eA0‘xo + (fot eAO("”bobgeAg“'T)dT )vo(t) + ft eAol=Ty (1 )dT] +douo(t) +vyo(t)
- cg[erfxo + ( [ eolt=0pgbT A () g )vo(t)] +dog (1) + ] 000, (0)dT + 040 (t)
= e[t + (Jy eolt=bobTes e Joo () + f oD (A(0)x(x) + B(0)uo(x) + E(x(x), u(o), ©) e ] (10)
ouo (1) + &y (¢, x(t)) +d(B)uo(t)
+ET(t)[erfx0+( i eAolt=0pgbTe s =g )vo(t) + [} eAot=0bo(A(2)x(t) + B(e)uo (x) + &(x(x), u(x), r))dr]

The following result relies on the approximate controllability of the current system under
parametrical disturbances related to the nominal linearized one, assumed to be controllable.

Theorem 1. Assume that (Ag, by) is a controllable pair and that x* € R" is any prefixed state value at an
arbitrary given time t = t* € R.. Then:

%
x(t) = F(£) 7 [ + G(£) (x» —e0™xp) | + f AN g (x(1),u(t), T)dr (11)
0
is reached for any initial condition x(0) = xo under the control law:

ug(t) = bTeM =Dy (#) = pleM DG o (Ao, bo)(x* — ™" xg); T€ [0, ] (12)

via the auxiliary control function vy (t+) = [0 N ](Ao , bo)(x — Aot xo) where:

e

Geojoe (Ao, bo) = | - €™ by e (13)

is the controllability gramian of the nominal linearized system (that is, that associated with the controllable pair
(Ao, bo) on [0, t*]), then non-singular, and:

£
E(t+) zln—fo DA () (1, ) (14)
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G(t+) :(f Ao(t=7) ngAo (t+—1) df—f f eAolt=7) 7 (¢ )\y(z,a)b(a)bgeAg(f*—ff)dng)Gc‘[}),t*](Ao,bo) (15)

provided that F(t+) is non-singular, where ¥ (t,7) is the fundamental matrix associated with A(t) so that
¥(t,1) = A(D)¥(t,1); V(= 1),7 € Ry, , and:

Y(t, 1) = Mot f (=9 A(6)do; V(> 1), T € Ry (16)

Proof. It turns out that controllability gramian of the pair (A, bp) is non-singular on [0, #*] since the
pair (Ag, bp) is controllable. Then, one gets from (9) and (12) that:

f
x(t) —E’Aot*xo—f (o0 (1)dT = Geojo ) (Ao, bo)vo ()
0
Then:

X(#) = 2"+ f**er D) A()x(n)dt + [ e E0(b(t)ug(c) + E(x(x), u(t), T))dT
[In +ft* Aot (¢ )bTer (bt G‘l[O b (Ao,bo)df]x* + ft* B0 (x(1),u(t), T)dt (17)
" Aol (1) x( dT—( [ etolts=tp ()T (4 dq;)c—l (A, bo)e™x,

0[0,£+]

with x(0) = xg and (16) holds from ¥ (t,7) = A(t)¥(t,7); V¢(> 1), T € Ry, since A(t) = Ag + A(t) and
Y(tt) = I,; ¥t € Ry Then, one has:

t t
¥z, x(t) = x(7) + fo ¥ (2, 1) ¥ (1, 0)b(0) g (0)do = x(t) + fo ¥ (1, 0)b(0)uo(0)do; VE(= 7), T € Roy  (18)
Then, one gets, after replacing x(7) from (18) into (17), that:

( [In _|_j(‘) eAo(tx—1) ( )ngAo (=1 Gc()l[O t*] (Ao,bo)d’[] ¥
+ [ M0 E (x(2), u(), T )d [y el t*_T)A(T)( (7, #)x(t) = ¥ (0 )da)d (19)

(5 el D) Gy (AO , bo)erf*xO

so that, after replacing the control law (12) on [0, t+] into (19), one gets that:

[zn - Jy MDA (¥ (x, ) [x(19)
= [+ " AR O G (Ao bodew — [ A=) ()% (x,0)b(o)to(o)dorde
( " Aol ()pT el - dT)GC‘O[Ot](AO,bO)ert %o+ [ et g (x(x), u(t), 7 )dt
[1n+f“er (=)l A =0 G [Ot*](Ao,bo)dT]x"
—( B et A(2)¥ (1, 0)b(0) Bl (- dadT) Gty (Ao, bo) (" = 4% xo) (20)
( 7 eolt=op(r )bTer (1= dT)Gcol[Ot](Ao,bo)ert*x0+ [ At (x(), u(r) , 7 )d
[ft*eAU (=1 (z )bTeAO (t+—1) _fé*ﬁ)t*er(tx-—T)g(T) (t,0)b(c )bTeAO (be—0 deT]Gol[Ot](Ao,bo)
K{rreotizg) + [ e g (x(n),u(r), 2
= % +G(tx) (vt xg) + [ e E(x(1), u(t), T)dr
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Then (11) holds, subject to (13)—(15), if F(#*) is non-singular. O

Definition 1. The system (1)—(2), subject to (3)—(4), is said to be (x*,t*) -point reachable from a given initial
state x(0) = xo ( PR (x*,t*,x0) ) if there exists some control law u : [0, '] — R leading to the state targeting
x(+) = x* for t* > 0 if x(0) = xo.

Definition 2. The system (1)—(2), subject to (3)—(4), is said to reachable R if it is PR (x*,t*, xo) for any given
triple (xo, x*, t*) . It is said to be reachable at time t* for an initial state x(0) = xq , say R (¥, xo) , if it is
PR (x*,t*,x0) for any x*.

Definition 3. The control law (12) is said to be the reachability standard nominal control law (
RSNCL(x*, t*,x0)) of (1)—(2), subject to (3)—(4), for the system to be PR (x*,t*,xg).

Remark 1.

1) Note that the constraint (4) is irrelevant for (state)-reachability since the output is not specifically involved
in such a property. However, we refer to that constraint in Definitions 1-3 to keep the whole system referred
to fully defined through (1)—(4).

2)  Note that if the parametrical disturbances of (3) are zeroed, so that the control and dynamics matrices are
constant, then the resulting time-invariant linear system (that is, the nominal linearized one) is reachable,
equivalently PR (x*,t*, xo) for any given triple (xo, x*, t*) , under the RSNCL(x", t*,xo) , if and only
if (Ag,bo) is a controllable pair, equivalently if and only if its associate controllability gramian (13) is
non-singular [1]. In particular, an existing control law which allows the targeting x(t*) = x* for any
Qiven x* at any given t* > 0 of the nominal linearized system from any given initial state x(0) = xq is the
RSNCL(x*, t*, xg).

The following direct result relies on the eventual maintenance or lost of the reachability of the current
linearized system related to the nominal linearized one if the parametrical disturbances are arbitrary. In particular,
it is seen that, in general, the RSNCL(x",t*, xo) does not allow exact prefixed state tracking even if the nominal
linearized system is reachable.

Theorem 2. The following identity holds:
23
x(t) = [F(#) (I + G(£) ) = | x* = F(£)G(t)eoxg + f BN g (x(f),u(t), t)dr  (21)
0

the system (1)—(2), subject to (3)—(4) is PR (x*,t*,xg) under the RSNCL(x*, t*, xo) if some of the conditions
given below holds:

(1) A(t)=0,b(t)=0and &E(t,x(t)) =0 for t € [0, t+) if (Ao, bo) is a controllable pair.

(2)  x+=0and t+ = +oo.

(3)  xo = 0and the controllability gramian of the nominal linearized parameterization on [0, '] is non-singular
(that is, the pair (Ao, bo) is controllable) and it satisfies:

GcO[O,t*] (Ag,by) = fot* er(tFT)bobgeAg(th)dT — (fot* eAg(f*fT)AV(T)lF(T, t*)d’c)fl

* b 1) 7 T AT (t+—0) £ V7 T AT (B—17) (22)
x(fo [ eMlt=) K )¥ (2, 0)b(0) 5T ) dode — [* ettt ()bl 1+ dT)
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Proof. Equation (21) follows directly from (11) under the conditions (1)-(2). Condition (3) follows
since one gets from (14)—(15) that xo = 0 implies that x(#*) = xx # 0 if:

Iy = () = G(t*) = I — [y M0 A()¥ (1, tx)d

+(f0*f0*eA0(t*—T>g(T)‘{f( o)b(o )bTeAO () dode — [I* etolte=Tp()pTe/s = dT)G 3 (Ao o) (23)
so that:
Ganog (Ao, bo) = [ e gpes e = (" olt) A (1, )1 24
Xy oI A ¥ (r, )bl s dode - [ M=) e 4)
O

It turns out that this last constraint is generically unfeasible for almost any parametrical
disturbances (Z(T) , b(T)) for T € [0, t+]. As a result, we conclude that the exact reachability is
achievable in the nominal linearized case, that is, in the absence of parametrical disturbances of the
dynamics and control vector for some finite time ¢+ if the controllability gramian is nonsingular for
any interval [O, t;) and some #] € (0, ). Also, it turns out that this property holds for any finite
t+ > 0 if and only if the pair (A, by) is a controllable pair because of the formal analytical relation
of the controllability gramian with the controllability matrix associated with the pair (Ao, bp). If
the controllability gramian is nonsingular then point reachability is not generically achievable under
arbitrary parametrical disturbances for any given initial condition xy and any targeted state x+ at any
finite time t+ > 0.

Remark 2. Note from (11) that:

JE ()71 |max] (1 -+ IG ()l Il = G ()™ ol 1"l = G ()"l + e ol |

25
< TRe(Bll < IFCE) [ L+ UG () Il + G (E) e ol | )

If (A11) in Lemma A2 of Appendix A holds for t = t* and the conditions 1-5 of Lemma A4 hold then:

KZ
IG(t)Il < (—° (1 -2 bolle; + K2Ky libolie; ey

l (26)
_zp e 2py br 41— e(po Py )b —e~(potpy)t -1
xe~260 e IG5 (4o bo)l
Then, from Lemmas A2-A4 and defining ¢} = = eg(H,upl0, t)) = p—gosup lE(T, x(7))Il, one has:
<t<t*
eirm (8) (Il =€ (Ihesll + lleo™lixoll)) —e3(1 — e7o"") @)

< le(te)ll< eipaa(t) (Il 45 (el + e llixol)) + €5 (1 =o'
where e is defined in Lemma A4 (iii), €1, = eipm(t') and €}, = €ipn (t) are defined for t = t+ and:

a) fori=>5in(A12) and (A16) if (A11) (i.e., the assumptions 5 of Lemma A2) holds,
b)  fori=4in (A13)and (A17) if (A10) (i.e., the assumption 4 of Lemma A2) holds,
c) fori=23in(Al4)and (A18)if (A9) (i.e., the assumption 3 of Lemma A2) holds,
d) fori=2in (A15)and (A19) if (A8) (i.e., the assumption 2 of Lemma A2) holds,

respectively,
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Note by inspecting Lemmas A2-A4 that e = 1+ o(max(ej‘], eZ) 1—epot

* o Ota(- * _ _ * o ot*
o(eAl e P ).,(.sil__m—l o(eAl e P
above set of conditions. Then:

),and e;FM =1+

) under the corresponding condition for i = 2,3,4,5 among the

lx(£)] € “1 - o(max(e*A ) € 52) (1 — g POk

)

The stability of the open-lop nominal linearized system is not crucial in the above results. If pg < 0
(i.e., the critically stable and unstable cases for the nominal linearized system), then (—pg) — (p0| and

L, (1 + o(max(s*A , € g’é) |1 _ omPot*

Nt @s)

(1 — e‘Pot*) — |eleol”” 1| in all the relevant equations in the main body and Lemmas A2 and A4 in the
Appendixes to get alternative results for those cases. So, Equation (28) applies for any absolute value and sign of
the stability abscissa of the matrix Ag.

Note that (27)—(28) lead to a worst-case targeting state estimate at time t* through the control law (12) if the
nominal linearized system is controllable. The controllability of the nominal linearized system translates into an
approximate parallel result of approximate reachability of the whole current system and the approximation degree
increases, as expected, as the parametrical disturbances and the sizes of the nonlinear contributions decrease.
Thus, we have the following “ad hoc” definition and theorem concerning this issue.

Definition 4. The current system (1)—(2), subject to (3)—(4), is said to be (xx,t*) -point (1 — a) -approximately
reachable APRy_,, (x*, ¢, x0) , with a = o<max(€;1 , €, gz) elpolt* _ 1|) , from a given initial state x(0) = xo,
where:

EE =eg(f,u0[0, ")) = % Oiljg*Hé(T’ x())|l if there exists some control law u : [0, t*] — R leading to
the state targeting x(+*) € [(1 — a)x*, (1 4+ a)x* | for t* > 0 if x(0) = xo.

Since x(t') = x* if @ = 0 then one has:

Assertion 1. The current system (1)—(2), subject to (3)—(4), is if and only if it is PR (x*, *, xp).

The above considerations, together with Remark 2 and Lemmas A2 and A4 in Appendix A, lead
to the following direct result concerning the reachability of the current system if the nominal linearized
one is asymptotically stable and controllable:

Theorem 3. (approximate reachability of the current system). Assume that:

1) Ay is a stability matrix with stability abscissa (—pg) < 0 so that [leot|| < Kpe™Pot ; Vt € Ry, for some real
constant Ko(> 1),
2)  The pair (Ao, bo) is controllable, that is, it is PR (x*,t*, xo) for any given triple (xo, x*, t*) so reachable,

3) IIfOt eAO(t‘T)g(T)‘I’(T,t)dTII < 1 (guaranteed via the sufficient conditions (A9)- (A11) [Lemma A2 of
Appendix A],
4)  |¥(t 1) < Kge P*(=0) ; (> 1), T € Rwith Ky > 1and 0 < p¥ < Po

Then, the current linearized system (1)—(2), subject to (3)—(4) (i.e., that resulting for &(x(t), u(t), t) = 0on
[0, #]), is exponentially stable. Furthermore, the whole system (1)—(2), subject to (3)—(4), is APR1_, (x*, *, x0)
with degree o = o(max(e;‘ , EZ, ég) | 1 —ePot* ) , from a given initial state x(0) = x under the nominal control
law ug : [0, '] — R of Equation (12), where:

sup lA(H)Il <&, ; sup Ib(H)l <€) ; €; = ) sup [1E(x(7), u(T), 7)Il

0
0<t<oo 0<t<co P e

Theorem 4. Assume that the current linearized system (1)—(2) subject to (3)—(4), is PR (x*, ", xp) on [0, *].
Then, the following properties hold:
(i)

t t
nx(t*me[nx*u—u fo ¥ (¢, (e, x(0)dall|, Il + I fo ¥(#, DE@(),u(t), Tddl|  (29)
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(ii)

e () < M1l +

1/2
f [, ol df] ( f e )l df] (30)
(iii)

If 119 (¢, 7)|l < Kye P¥(=0) with Ky , py # 0 then

1/2
|1 —e2rve |V 2( f IE (x ) dr] (31)

e (£)I1 < 1"l +

2 pw

() < 1l + K—‘Y‘}l — e sup 1€ (x(x), u(c), T (32)

| Py 0<t<t*

() < NIl + sup ¥ (¢, T II(f 1€ (x(), u(1), T)IIdT)< [l + Keg[1 = 7" l[f 1€ (x(), u(1), T)IIdT] (33)

0<t<t*

If, in addition, x* # 0 then sup ||&(x(7), u(t), )|l < 0cx* and:

o<ttt
lle (£l < (1 + m|1 —e et |05]||x [ (34)
If x* = 0and xp # 0 then sup ||&(x(7),u(t), T)|l < 00X0 and:
0<t<t*
* K‘F — t*
() < == |1 =" |oso lxoll (35)
||

Proof. Since the current linearized system is PR (x*,t*,xg) then the controllability gramian of the
current linearized system (1)-(2), subject to (3)—(4) on [0, t*](that is, that associated with the pair
(A(t), b(t)) on [0, £]) is:

p
Gefop(A(7),b(1)) =f0 ¥(#,1)b(0)0" () YT (', 7)d (36)

which is non-singular and the control law
u(t) = bT()¥L(t, 7)o (t") = bT (2)¥T(F, T)G_[é t*]( (7),b(7))(x" =¥(t", 0)xp); T € [0, ] (37)

transfers the initial state xp to x(#*) = x* along the time interval [0, #'] if (7, x(7)) = 0 in (1) for
T € [0, #*]. If such a nonlinear contribution is non-zero then x(#*) = x* + fot Y (#, 1)&(x(t),u(t), )dr
so that (29) holds and Property (i) is proved. Property (ii) holds since (30) follows from Holder’s
inequality in the upper-bound of the right-hand-side of (29). Equations (31) and (33) follow from the
right-hand side of (29) and (30) if ¥ (¢, 7) is of exponential order but non-necessarily stable since t* is
finite and Property (iii) is proved. On the other hand, Equations (34) and (35) follow directly from (32)
under the given conditions. O

Sufficiency-type conditions which guarantee the non-singularity of the controllability gramian
of the current linearized system in the case that that of the nominal one is non-singular is given in
Appendix B.
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3. Reachability and Approximate Reachability of the Current Time-Varying System under
Unstructured Nonlinear Dynamics

Theorem 5. Define x(t) and xo(t*) as the current total state including parametrical disturbances and the
nonlinear effects and the nominal linearized one, respectively, under the respective controls u(t) and ug(t). Then,
the following properties hold:
(@)
x(t') = xo () = (¥ < £, 0) = e Jxg
+f0t*‘{’(t*, 7) (b(7)u(t) + &(7, x(1)))dT — ft* eA0("=7) boug (1)dt

(ii) Assume that the current linearized system (i.e., that resulting for £(t, x(t)) = 0) is PR (x*, *, x0)
and that u(t) = u*(t) ; Yt € [0, '] achieves perfect state targeting x* (') = x* at t = t*. Then,

(38)

s fx
x = xo(t) = (¥(£, 0) - e xo+ f ¥ (¢, 1) b(t)u (D)dr— | D) boug(t)dr (39)
0 0
(iii) Assume that the current linearized system (i.e., if A(t) = ( )=20,¢ct) =0, cﬂt) =0,
E(t, x(t) = 0&(t, x(t)) =0) is PR(x", t*,x0) and that ug(t) = uf)(t ) Vt € [0, #*] , Equation (12), achieves
perfect state targeting x;(t*) = x* at t = t*. Then,

x(t) =¥(t, O)xo—i-fo*‘f’(t*, ) (b(’c)ua(’c) +&(x(7),u(t), t ))dT (40)

Proof. Note from (26) that, for initial conditions x(0) = xo, x(¢*) and xo(#*) are given by:
s
x(£) ="¥(t, 0)x0+f Y (t, 1) (b(t)u(t) + &(x(),u(t), 7))dr (41)
0

t
xo(t) = e xo+ | D) boug(t)dr (42)
0
leading directly to (38). Property (i) is proved. On the other hand, if the current linearized is
PR (x*,t*,x0) and that u(t) = u*(t); Yt € [0, t*] achieves perfect state targeting x* (') = x* att = .
Then:

fe
x(t) —x" = f(; Y(t, 1) &(x(t),u(t), T)dt (43)

and replacing it into (38) and simplifying the resulting equation yields (39). Property (iii) follows
directly from the fact that ug(t) = uy(t); Vt € [0, #'] achieves nominal linearized perfect state targeting

xy(t) = x* att = t* assumed it is PR (x*, £, x0) and then:

fx
=M+ [ M) pous (t)de (44)
0

replaced in (38) gives (40). O

The following result provides a worst-case estimate of the Euclidean norm of the sate norm versus
time of the current system on the reachability interval [0, #*] of the current linearized system, which
is not assumed to be necessarily stable, if the control law (37) is used and the targeting objective at
time t* is scheduled for the current linearized system which is point reachable and whose complete
time-varying parameterization is exactly known for all time.
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Theorem 6. Assume that:

A1) The current linearized system is PR (x*,t*,xo) and that the perfect state targeting objective x*(t*) = x* is
scheduled for it.

A2) Y¥(t,t) is of exponential order (although the current linearized system is not assumed necessarily stable)
and its Euclidean norm satisfies Kygoe Pro(t=7) < ||¥ (¢, 7)ll, < Kge (=0 V(> 1), 7 € Ry for some
real constants pygy > %‘Y , p¥ , Kyo > 0and Ky > 1.

A3) max (|1 —e Pyt |e|P‘Y|fe - 1|) < |If;—:‘;|

A4) The point reachability control law (37) is injected to the current system.

A5)  The nonlinear contribution to the dynamics related to the nominal current linearized system satisfies the
worst-case growing condition:

IE(x(t) , u(E)]| < Key sup [|x(7)I[3 + Key sup lu(0)l3;7 € [0, £];£ € [0, ] (45)
O<t<t O<t<t
for some real constants Kg, > 0 and K¢, > 0.
Ab) Ky < T
a Ky My
M. — _ Kelpw| Kyay 2
My = oot B (e ol + 1555 A ALOL:

( (Il +Kse ¥ ixoll, ) ]
(46)

Amin (fo £ bT(f) dt)
* 2
ay? K, K3, [ 11 (112"l +Kye ¥ |xol)
2 +*
lpwlp 2o (6 b0 07 (1)

i _ . 0 _ *) —pyt” t* —
with 95 = inf QER(H_.K&CSWJ,D( = (X(pw,t) —max(|1—e Py |,|€|P‘Y| —1|),7/ =
o<t<t*

. K2 if pyo <0
*) = _p‘yt *) = Y0 % .
y(t*) = max (1 ,e ), and B(py , t*) { K?I,Oe‘ZP‘Yot if pyo > 0

Then, sup [x(t)ll, < My.
0<t<t

Proof. Note from (31) that since the controllability grammian and its inverse are symmetric on any time
interval, denoting with Apmin(.) and Amax(.) the minimum and maximum eigenvalues of the square
symmetric-(.) matrix, one has:

lu(8)llp < Wb (0l I (£, £)llp 1G g 1 (A() BNl X" = ¥ (£, 0)xxoll
Ib(B)llp sup I¥(# Dl =¥ (¢, 0)xoll

_ O<t<t*
Amin (GC[O,b«] (A(t) rb(t))) (47)
(1)1, sup An (¥(#0)¥T(#,0) I =F(,0)xll,
< Ost<t ; Ve |0, ']

0 Amin () Y7 (8,0 Amin ( ; 0(8) 67 (1))
Since A2 (‘Y(t,T)‘I’T(t,T)) = ¥, < Kye =0 and Apin (‘-F(t,T) ‘I’T(t,T)) >
K?YOe_Zp‘YO(t 9; Vt(> 1), T € Ro4 and then:

K2 if pyo <0

p= ﬁ(p‘I’Ort ) = inf Amin (‘P<t*/ t) TT(t*rt)) = { K2 e‘fO
Y0

. 48
o<t<t* 20908 if pgo > 0 (48)
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Note that, since pyo > 2 , then if pyg <0 = py <0 so that the current linearized system is either
unstable or critically stable and py > 0 = py( > 0 so that the system is exponentially stable. Define
also y = y(#) = max (1 , e‘P‘Pt*). Then, one gets from (48) into (47) that:

Ky IOl 12 =¥(*, 0)xoll, _ Ky [ 100l (13 I+ Ke ¥ xoly) |.
P i (0067 (0a) P A () 0OV () ] (49)
Vte [0, t]

llu(t)ll, <

Define My = My (') = sup |lx(t)ll, < 0z /Kgy for some 0; € Ry. Thus, one has from (45) into
0<t<t
(41) that:

My = sup |lx(t)ll, < sup [[¥(t, 0)lLllxolly + sup sup IlfO (t, 7) drll,

o<t<t o<t<t 0<t<t0<t<t

X(Kgprz( + sup (Ilb(t)||2 + K¢y, sup llu(t)lly ] sup ||u(t)||2)

o<t<t o<t<t O<t<t

(50)
< Ky max ('1 — Pyt | |6|P“"|t - 1|)[ (sze M2 + SUP (||b( )z + Key sup ||u(t)||2) sup ||”(t)||2)]

o<t<t O<t<t
+Kye Pt ||x0||2

so that, since K5XM§ < My, one gets by defining @ = a(py , ') = max (|1 - e‘P‘Pt*‘ , |e|9‘f”* - l|) and after
re-arranging factors of M, and re-allocating them to the left-hand-side of the above equation:

M. < [1- 2K _1[( —pyt*
x < o] e lIxoll2

—O—Iﬁ)‘l’”l‘ [ sup (Ilb( M + Key sup*llu(t)llz) sup*llu(t)llz]) Gl
O<t<t o<t<t o<t<t
The substitution of (49) into (51) yields 0sup llx(t)ll, < My < M, with M, defined in (46) provided
<t<t*
that |py| > aKy0; = Ky 0 max (|1 — Pt |eleelt — 1|) Note that the condition KMy < 0 < |pW|
always hold for some 0 > 0 if K¢, is small enough to satisfy K¢, < % Such a constraint
o<t<t*
is guaranteed by looking for a lower bound than aKlys|up—};YIIIX(t)H2 by using oi?g*“x(t)llz < My via (51)
o<t<t* ==
resulting to be K¢, < %

The results of Theorem 6 are now specialized for the case when the targeting objective is an
asymptotic objective, that is, scheduled for arbitrarily large time #*.

Corollary 1. Assume that the assumptions of Theorem 6 hold with py > 0 (implying that the current linearized
system is exponentially stable) so that the Assumption A3 becomes:

lov]

1—e Pt <
Ky

and that:

.
lim inf[ﬁ(pxy,t*)/\minf b(t)bT(t)dt} >p1>0
—00 O

"
lim sup[ﬁ(p\y,t*)/\minf(; b(t)bT(t)dt] <PBp < 4o

t*—o00
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Then:
_ K pw 2Ky Kgyllx*l2
li My (t) — b(t + — <0 52
Htls:jp( (£) (py — K‘I’Qé)P‘I’ﬁlosJ:E | ()“2( p1 )”x “2] 52
K2
lim [tim sup| () - ——52_ qup bR s || <0 (53)
KéuaO t*—o0 (P‘I’ K‘{jeé)p‘ljﬁl o<t<t*

Proof. First, note that (46) can be rewritten equivalently as follows after grouping terms:

My = My(t")
et ()13
Kypy ayk3 263y Keue 7 Inoll i‘fﬁ et
1+ = 1+ e P ixolly
~ prakeds [[ puBmin ([} 000 bT(t)dt)( Buin ([} 0067 (1)) ) Amin ()00 07 (0)01) (54)
Kyay 2 2y Ky Keullx* [l *
z sup [lb(£)ll5] 1+ : llx*ll2
prBAmin )BT ()t octr BAmin (b0 7 (1))

Under the given assumptions, one has from (54) that, since py > 0, it follows that
alpy,t') =1-e P -0 as t* - oo and y = 1, and then (52)—(53) hold. ©

Another elementary targeting error estimate result follows below for the case when the current
linearized system arises perfect targeting and the nonlinear disturbance grows slower than some power
of the state norm.

Theorem 7. Let Assumptions Al to A4 of Theorem 6 to hold and the constraint of A5 is replaced with the following one for

some real constant y € (1, 2):

lECe(0)Il < Kexllx(B)lly;t € [0, £ (55)
Assume also that Kgy is small enough such that the condition C1 below holds:
C1) p
/(u-1)
-1 # 1/p
Ke < int 1 (1= Dlpv| EOM 56)
o<ttt K |1 y 1 \yt /y| [J (j(‘) ”E x ||1/p )

Then, if the targeting control law for the current linearized system (37) is applied to the current system, one has the

following targeting error estimate:

. . K2 KyKey 1 (=D owt /gl )
() =] < 40 5 (qﬁp—f/) |1 = et /a1 — =20t |

3 * —py t* 2
% ||x0||2+t*2 \]/|Z Sup||b( )”2 (HXHZ"’K\PC 4 ”JCO”Z) ] (57)

loe B o<i<t Az (fo'* b(t) b (¢ )dt)

. 2/u
A
q-1ipy éx

Proof. Note from (55) and condition C1 that;

OS”é(x(t))lll/y_KngT(W) |1—e u=1)pyt* /‘ui (f 1€ (x 1/;: )H

< () IME = Kax(fo Ilfo r(wopalf ke et o) 8)

<IECG(E) )M H - erllfofo 0))dodll, <1<5,(||f0 (1,0 x0+f0 a)b(a)u(a))damn;
teo, ]
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so that:

/u
||ff (5,0)£(xt0)dod] < Y ICIUBI (59)

Kex

On the other hand. since the current linearized system is PR (x*, ", xg) and its perfect state targeting
objective x*(+') = x* at time ¢ = t* is achieved by the control law (37) it turns out, by using (55) and
Holder’s inequality in (56) withg =2/u>1landp=4q/(g-1) = that the current system satisfies:

=2,
/(4
Ie(r) =l = 1L x(1)) dll, < (fo ¥ (¢ )dTH(Zq_l)/q) (fo 1€ (x (7)) drll; )1/11 )
” . 1/q
< M’%h — e~ (@=Dpt/a)a/ (g-1) (fot ||x(T)||quT)
Thus:
1 * q *
) 1 e ot o)
l]K'ng 1 1 ) (61)
< (W) |1 —e~(a=pxt/a| (f llx(t ||2dT)
< Ky Ky q 1 —(g-1)pyt'/q q
P ' e I o

x(( 1z, 00+ (¥(x,0 )+ ¥ x(0)) ol )dT)

and by using (59) for the nonlinear dynamics contribution upper-bound and (49) for the control
upper-bound, one gets:

q
o el Ky Ky Dyt /q|" I )uw
[l (#) = x°II, 2(<q—1>lpvlq/(”’”)|1 ~(g-1py q| K

q
gllx(t*)—x*HZ—Z(%) |1—e Dpet* /”7| (f fO )dadT)
q-
q
KKEX 2
32(W) 1= e~ Dt /1] ((f ¥ (¢ xo+fOT(‘F(T,a)b(a)u(a))dallz)dr)
q
9Ky Kex 1)pyt* 2
ol oo P« [ € amooinst)
Kz KK(\' — *.
2 (—tKeKe Vg omtg-Dper /a| |1 — e 2ot P gl 4+ £2 5% sup ||b<o)||§||u(a)||§
Pl 1) eyl [
K2 GKyKe, —(-1)pst /q|" —~2pyt*
= (T) ol
1l 4+ Kee?¥ [ixoll, )
o ol + £2SL gup (o) LK
( o2 |P‘f|2ﬁ0§glzt (@l /\fmn(fot b(t)bT(f)dt)

and the result follows directly from (63). o

4. Output Reachability, Output Approximate Reachability and Practical Constraints

4.1. Output Reachability and Output Approximate Reachability

It is direct to extend Definitions 1-4 to the various parallel concepts from (state) reachability of
output point reachability and approximate output reachability OPR (y*, #*,xp) and AOPR (y*,t*,xp) in a
direct way when the targeted objective at time #* is just to prefix an output value y() = y* = ¢’ (+")x* to
be either exactly or approximately targeted. The basic ideas are easy to extend from the former section
so that we only give some guidelines. Suppose for the shake of simplicity that the direct input-output
interconnection gain d(t) = dy = 0. Basically, the output controllability gramians on [0, #*] of the current
and nominal linearized systems are, respectively:
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Gocjo, (€7 (1), A1), b(1)) = [i" T (x)¥ (¥, T)b()bT (1) ¥T (", T)c(7)dT

Goco[0,14 (cg,AO,bo) = fot* cgeAO(t»‘”bobge“‘g(t*’f)codf The (exact) point reachability of each system
holds if the above respective scalar output controllability gramian on [0, #] is nonzero. Note that
the nominal system is controllable implying point reachability for any time instant if and only if
the output controllability matrix of the nominal linearized system [cg, chobo ey ,chg‘lbo] #0. In
the case of multi-output, i.e., y(t) € R? withp > 2 and CoT — Cp, cT(t) > C(t), in the parameterizations
and the controllability gramians, with Cy, C(t) € RP" then the applicable condition is that the
multi-output controllability gramian of the nominal, or respectively current, linearized system on
[0, #] is nonsingular. For the nominal linearized system, the above property holds if and only if
rank|Cobo, CoAobo, -+, CoAl by | = p.

The results of the above sections can be extended directly for output reachability with minor
direct changes.

The control laws for exact/approximate output targeting at the time instant * > 0 are the subsequent
ones for the case of zero input-output interconnections gains d(t),dy, or D(t), Dy if p > 2:

(a) For the exact reachability OPR (y*,*, xg) of the current linearized linear system and also for the
approximate reachability (AOPR (y*,t*,xo)) of the current system at +* > 0 based on the same control,
where y* = C(+*)x*, the control law (37) is modified as follows:

u(t) = bT(T)YT(t*,T)G;M(C(T) JA(T),b(T))(x =¥ (', 0)x); T €0, £] (64)

(b) For the OPR (v*, ", x9) of the nominal linearized system and also for the AOPR (y*, ", xg) of the
current system based on the same control at #* > 0, the control law (12) is modified by replacing in (64):

b(t) = bo, Gocfo,)(C(1),A(T),b(T)) = Goeofo 1] (Co, Ao, bo)-

4.2. Solvability Constraints When the Linearized Systems Are Not Controllable

If the linearized systems are non-controllable then the corresponding controllability gramians
are singular. Therefore, the exact point reachability property introduces restrictions on the tentative
targeted points x* at ¢* for the linearized systems for the given initial condition xy. In particular, one has
from (5) and the Rouché-Froebenius theorem from linear algebra, that for a control of the form;

uo(z) = b oy (1) (65)
guarantees the exact targeting condition:
Vas
X' —eMf g — f e 0,0 (1)dT = Gygpg ) (Ao, bo)vo(t) (66)
0

for the current non-linear system under some existing auxiliary controls v () if, for given xo and #*,x*
satisfies the constraint:

P
mnkGCO[Olt*] (AO, bo) = Tﬂnk[Gco[O,t*] (AO, bo) P x* - eAUt*xo — f er(t"*T) va(T)dT] (67)
0
The same control (65) has solutions for point reachability of the nominal linearized system if;

mnchO[O,t*] (Ao, b()) = mnk[GCo[Olt*] (Ao, bo) , x* - L’Aot*X()] (68)
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Proposition 1. Assume that (68) holds for a given triple (x*,t*,xg) . Then the nominal linearized system is PR (x*, t*,xg)
and the current nonlinear system is PR (x*, t*, xo) for some targeted X* which satisfies the following closeness to x* constraint:

Il € [

If the controllability gramian is singular but (68) holds then the algebraic system (66) is compatible
indeterminate and has infinitely many solutions. Note that (68) also holds if the controllability gramian
is non-singular. Therefore, (68) holds if and only if (66) is solvable. If (66) is solvable then Proposition 1
holds for approximate reachability of the current nonlinear system. It is also known [16] that, if (68)
holds, then the either unique or the infinitely many solutions of (66) are found from the as:

. -
|Ix*II—|If0 Do (1)drll|, ||x*ll+llf0 Dy ()drll |-

v(t) = cO[Ot*](AOrbO)(x a xo—f ey (1)dr ) (69)

where GcO[Ot ](AO, bo) is the Moore-Penrose pseudoinverse of Geofo,14 (Ag, bg), which coincides with the
inverse if the controllability gramian is non-singular. If G (o (Ao, bo) has rank r(< n) then it can be
factorized as G|, (Ao, bo) = GcGp, where G¢c € R™" and Gp € R™™ are both of rank . The subsequent
result follows concerning all the set of solutions of (66), or the best approximated solution if (66) is
algebraically incompatible, by taking into account the above considerations and the basic related
results on pseudoinverse matrices in [15,16]:

Theorem 8. The following properties hold:
(i) Assume that (68) holds so that (66) is solvable in vy (t*). Then:

t +
Geofo,1 (AOrbO)Gzo[o,t*] (Ao,bo)(f - My —j; et _T)Uxo(T)dT] = [x - eMlxg —L eAolt _T)Uxo(T)dT) (70)
and the control law (12) is calculated by the set of primary control solutions to the nominal linearized system is given by:
Y p Y Y 8 Y

v0a (') = v0a (', Vo) = G [Ot*](AO/bo)(x ok xo—f e p(t )dT)

(71)
+(In [0, (A0, b0) Geojo] (Ao, bo)) Vo

where Vy € R" is arbitrary and which becomes the unique solution (69) if the controllability gramian is non-singular.

(ii) Assume that (68) fails so that (66) is algebraically incompatible. Then, the primary control (71) with Vy = 0 gives
in the control law (12) the best approximation of the error norm for the reachability problem of the nominal linearized system
in the sense that

v0a (£, 0) = Argmin ||x* — %" xo—f 0,0 (1)dT = Geojo g (Ao, bo)ooa (£, Vo)l (72)

Remark 3. If the reachability of the current linearized system is taken as basis to solve the problem then (71) is replaced for
an arbitrary V. € R" with;

0u(t) = Gl (A, b)) =M xo - [ ¥ (r, D)E()dr)

(73)
+(1n—G 0.4 (A0- Bo(an <>>)Gc0[o,t4(A(f)fb(f)))‘/c

and a parallel result to Theorem 8 can easily by established for the two cases following when;

rankGe|o 4 (A(t), b(t)) = mnk[Gc[o,t*] (A(t),b(t)), x* — et xg —j(; Y (¢, T)é(’c)d’cd’f] (74)
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holds or fails by implementing the control law (37) based on the primary control (73).

For the case of output reachability, one uses (64) with the output controllability gramian of the
current linearized system for the counterpart of the control law (37) or its direct modification using
the output controllability gramian of the nominal linearized system. In this way, we obtain either
compatible controls or those giving the best approximation of the error norm if the problem is not
solvable. Direct “ad hoc” extensions of Theorem 8 and Remark 3 are direct and are not detailed.

4.3. Constraints Associated with Saturated Controls

Assume that either (12) or (37), that is, the controls based on the linearized nominal or current
systems are saturated to be constrained within prescribed closed domains. Then,
a) Equation (12) is modified as follows:

g if g(T) = Ugn
uo(T) = satuy, uy, (to(7)) =13 (1) if up(7) € (o1, toz) ; T €0, t'] (75)
gy if up(7) < gy

iip(t) = bleho (’*_”GZ[?),H (A, bo)(x* - e™xp); T € [0, £] (76)

b) Equation (37) is modified as follows:

>
u(t) = saty,, u, (U(1)) = E(T)_if u(t) e (uy, up) ; 1€(0, ] (77)

=|

(v) = BT () ¥T (¢, 7)G ., (A(1), b(0) (¥ ~ ¥ (¥, 0)x0); T € [0, ] (78)

The above modified saturated controls can be extended directly “mutatis-mutandis” to the
subsequent problems:

1)  Output reachability, for instance, the control effort (64) or its counterpart being based on the output
reachability of the linearized nominal system. In this case, the targeting error for approximate
reachability of Proposition 1 would become modified by including an error source generated by
the deviation of the input from linearity as follows:

[ E[

o _ o _
o 1) o1 _ . (#=1) _ oo
[Ix*1 [llj(; el (Uxo(’f) +(57at301,302 (1) 1J]dTH+)’, [l + ||f0 et [‘Uxo(’f) +(1 T (ﬂg(’c)))]dﬂl] (79)

or the alternative expression derived under the reachability of the linearized current system.
2)  Non-unique solvability or algebraic incompatibility as discussed in Theorem 8 and Remark 3 by
adding similar error sources caused from the deviation of the input from linearity.

Typical examples of control saturation arise in vaccination in epidemic models since the vaccination
effort cannot be negative and cannot be larger than unity if fractions of susceptible subpopulations are
vaccinated via feedback.

5. Considerations on Reachability and Output Reachability in Some Epidemic Models Though
Worked Examples

Some of the above concerns on reachability and approximate reachability are now discussed
and emphasized on typical usual epidemic models which have in common the presence of nonlinear
quadratic terms involving contributions to the dynamics of the products of susceptible and infectious
subpopulations which plays a crucial role in the mechanism of the infective disease transmission. Such



Entropy 2019, 21, 1045 18 of 27

terms deviate the solution trajectory from the linear behavior about the equilibrium points. See, for
instance, [5-14] and also [16-21] and some of the references therein.

Example 1. It can be argued that the epidemic models are not controllable or reachable in general. The following
brief discussion leads to justify this claim. The so-called SEIR (including susceptible-exposed-infectious and recovered
subpopulations) epidemic models possess typically a nonlinear quadratic term of the form BS(t)I(t), B being the disease
coefficient transmission rate (which depends on the particular infectious disease under study), which governs the disease
transmission. From biological considerations, all the state components (roughly speaking, the subpopulations of the model)
have to be non-negative for all time. Assume an SEIR epidemic model with a unique disease-free equilibrium point and
a unique endemic equilibrium point of a constant linear parameterization with linear vaccination effort V(t) whose state
is x(t) = (S(t), E(t), I(t), R(t))" and whose total population N(t) = S(t) + E(t) + I(t) + R(t) = N(0) is constant
for all time. This situation is common in many SEIR models. See, for instance, Reference [15]. Assume that the basic
reproduction number [5,6], is less than unity so that the disease-free equilibrium point x, = (S., 0, 0, N(0) — S )T #0is
globally asymptotically stable, [3,5,6]. Since x(t) — x, as t — oo , it turns out that, for t* = +co , no other targeted
state x*(# x.) can be prefixed as objective for any given initial state x(0) even for the current linearized version. As a
result, Gocj,00) (Ao, bo) = th_r,{}o fot* ng(f*_r)bobgeAg(t*J)dT is singular and the linearized system is not asymptotically
controllable and it is not asymptotically point-reachable for arbitrarily fixed x(co) = x* # x, t* = +o00. Since the integrand
of the gramian is a semidefinite matrix, so that all its eigenvalues are non-negative and at least one of them is positive. Note,
by inspection, that the maximum eigenvalue of the integrand AmaxGo[o,e0) (Ao, bo) (7) = eAU(t*’T)bobgeAg (F=1) 5 0 if
0<t —1T<+oco, thatis, t*li_r)r;obgeAgt*(j(;w e‘AgTe‘A“TdT) e by) is positive.

Since Gyo,e0) (Ao, b0) = tlgr‘}o fot* er(f*—T)bobgeAg (*=)dr is singular then its maximum eigenvalue is
infinity, that is, lim blets “(h e’AoTTe‘AonT) e'by = 00 and the maximum eigenvalue of the gramian.
It can be said that is it asymptotically reachable from any initial condition if the targeted state at
infinity only if the disease-free equilibrium point, i.e., x*(c0) = x,. From Definition 2, the nominal
linearized system is not reachable either since reachability fails at infinite time for any point except for
the disease- free equilibrium one. However, it can be point reachable for certain given triples (x*, t*, xp)
which should be necessarily subject to the constraint the that the sum of their components equalize
N(0). Point reachability is not possible at the time instant #* if such a constraint is violated. The same
conclusion can arise for the current linearized system. Just from the above empiric consideration on
necessary conditions for reachability, we can conclude that:

Asymptotic reachability of both the nominal linearized and current system are only achievable
if the targeted point at infinity time is the disease-free equilibrium point. In particular, the exposed
and infectious subpopulations should be zero. The only freedom is that such a point can be governed
by the steady-state vaccination effort which allows to modify correspondingly, depending on such
an effort, the equilibrium susceptible and recovered subpopulations while keeping each component
non-negative and their sum equal to the total population.

Finite-time reachability at the time instant +* of the linearized system about the disease-free
equilibrium point is only achievable if the targeted state has non-negative components whose sum
equalizes the initial total population. Since there is no reachability of the nominal linearized system
for arbitrary triples of initial conditions, targeted state and targeted time, one concludes that the pair
(Ap, bp) of such SEIR epidemic models is not controllable via vaccination controls.

If the reachability of the linearized systems in the sense of Definition 2 for an arbitrary targeted
point about the equilibrium fail then that of the current system also fails. The same above basic
principles are kept for the asymptotic reachability of the endemic equilibrium point in the case when
the reproduction number exceeds unity.

If the problem is stated for output-reachability with the dimension of the output less than that of
the state (for instance, the output has only one to three of the sate components) then the considerations
are close but the constraints are easy to satisfy. For instance, the targeted output has only to be
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constrained to its components to be non-negative and their sum to be less than or equal to the initial
total population.

A simple intuitive entropy-based interpretation of the probabilities of both attractors to be the
relevant equilibrium point is as follows. Note that we cope with a very common situation that the
epidemic model possess a unique disease-free equilibrium point and a unique endemic one. Then, if
the reproduction number Ry < 1 (typically, the disease transmission rate g does not exceed a certain
critical value B. associated with Ry = 1) then the endemic equilibrium point typically does not exist as
being compatible with the non-negative solution trajectories while the unique globally asymptotically
stable attractor is the disease-free one. So, we can say that that the probability of the trajectory to
reach the first one is p;s = 1 while that of reaching the second one is p,,; = 0. Thus, the entropy is
H= —(pd FInpas + pena In pmd) =0 [22]. The same conclusion arises if Ry > 1 (typically, the transmission
rate  exceeds the critical value B.) since then the disease-free equilibrium point is unstable while
the endemic one is asymptotically stable p;s = 0 and p.,y = 1 and again H = 0. In general, if the
reproduction number lies in [1 -y, 1+ 2], with 1 € [0, 1] and y, > 0, or if the transmission rate can
oscillate around the critical value, that is g € [8c =61, fc + 02], then pgr = a € [0, 1], ppg = (1-a) € [0, 1]
and the entropy is H(e) = —(aIlna + (1 -a)In(1 - a)). As a result if a is close to unity (respectively, to
zero) then the disease-free equilibrium (respectively, the endemic equilibrium point) is the “most
probable” attractor. In particular, H(0) = H(1) = 0, that is the solution trajectory converges either
to the disease-free equilibrium point « = y; = 1 and 6; € [0, B¢], y2 = 62 = 0) or to the endemic one
(e =y1 =61 =0and y, >0, 6, > 0), and LEE(?);]H(Q) = H(1/2) = —In(1/2) = 0.6931 > 0 gives the maximum

uncertainty about which equilibrium is the most probable attractor indicating that both of them are
“unlikely probable with the same uncertainty degree”.

Example 2. Consider the subsequent SIR model with time-invariant parameterization and a vaccination control V(t)
including an additive term proportional to the susceptible and another eventual free-choice additive term:

S(t) = —BI(1)S(t) = V(t) = =(BI(
I(t) = (BS(t) —v)I(t) (80)
R(t) = vI(t) + V(¢)

where B is the disease transmission rate and v is the removal rate, Ky € [0, 1] is the control gain of vaccination of a
fraction of the susceptible and (—Ky'S(t) <)g(t) = ge(=0) as t — oo . The total population is N(t) = S(t) +I(t) + R(¢)
By summing up the three first equations one gets that the resulting right-hand-side is identically
zero N(t) = 0 so that the total population N(t) = N(0) = S(0) 4 1(0) + R(0) for all time. The equilibrium points are
Xe = (Se, I, RB)T such that the three above time-derivatives are zero. So, the algebraic equation of the equilibrium points is:

—(Ble + Kv) 0 0 Se 1
0 BSe—v 0 |xe= 0 =| 0 |g
Ky v 0 —8e -1

where the coefficient matrix is the Jacobian matrix corresponding to such an equilibrium. Thus, one has the subsequent cases:
1) If g(t) = 0 so that g, > 0 then:

ge

Sp=-——2
¢ ﬁle+KV

20=>8 =8 =0

(BSe=V)le = v, =0=1,=0
KySe +vl, = =g, = 0foranyKy >0

R, =N(0) =S, —I, = N(0)
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Ve = tlim V(t) = KySe + ge = 0foranyKy € [0, 1]

Then, the unique equilibrium point is a disease-free onex, = (0, 0, N (O))T, which depends on the initial conditions, and
with the whole population being asymptotically immune. The spectrum of the Jacobian matrix | = J(x,) is A = {0, Ky, —v}
which is critically stable with two zero eigenvalues if Ky # 0 and one critically stable eigenvalue if Ky = 0, so that, in the
absence of vaccination the stability properties become worsened with respect to the application of proportional vaccination to

the susceptible.
2)If g(t) <0, s0 that g < 0, with |g(t)| < KyS(t) < S(t) guaranteeing that V(t) > 0 then
_ &
Se = k- 2 0, and
Se =)l = lz| - v)e=0=1=0 orl, = Blge|vKv which is zero (disease-free equilibrium point) i
Bl+Ky B q p
K K K
|ge| = 5% and nonzero (endemic equilibrium point) if |ge| = (Blo + Kv)S. > Vﬁ‘/ that is, if S, > m

KVSe +vl, = =g, = 0 for any Ky > 0 what implies that either Ky'S, = vl, = |ge| =0,s0that S, =1, =g =0,
or Ky =1, = ge = 0. As a result for both case of Ky being zero or non-zero, the endemic equilibrium point does not exist
since it would make incompatible the conditions associated with the second row of the Jacobian matrix. Since g, = 0 then

Se = ﬁIEL?:I'(v = 0 irrespective of the vaccination control gain Ky being zero or nonzero. Again, R, = N(0) =S, —I, = N(0)
and V, = tlim V(t) = KySe + ge = 0 for any Ky € [0, 1]. As a result, the unique feasible equilibrium point is the
disease-free one x. of Case 1 which is again critically stable.

By considering the spectrum of the Jacobian matrix, it is seen that there are a critically stable
eigenvalue and a stable eigenvalue which cannot be either removed or prefixed and that the other one
can be prefixed by the choice of the control gain. Then, note the following facts:

It is obvious that the pair (Ag, by) with Ag = J for S, = I. = 0, R. = N(0) and by = (-1, 0, 1)T
neither controllable nor stabilizable so that the nominal linearized system is not reachable in the sense
of Definition 2 for any given arbitrary triple (x*,t*,xp). In particular, note that mnk(bo ; AbO,A2b0) =1<3.
This implies that the linearized nominal system cannot be reachable at any finite time for any arbitrary
targeted state in the sense of Definition 2.

The linearized nominal system is exactly output-reachable if the output is defined to be the
susceptible subpopulation and the vaccination has no maximum constraint. Assume that the vaccination
control effort is just the proportional term to the susceptible, i.e., g(t) = 0. Since the susceptible and
the infectious at the equilibrium are both zero, one has that the susceptible of the linearized nominal
system are S(t) = ¢ Xv"'S;. Assume that the targeted susceptible are S* < Sy at some t* > 0. Then,
Ky = K, = - t}ﬁ‘ns_;o targets S(t*) = S* < Sp. However, if §* > Sy then Ky < 0 and the (exact) point
reachability of the linearized nominal system is unfeasible since vaccination cannot be implemented
with negative gains which would lead to increase the susceptible numbers.

In practice, the vaccination gain is restricted to Ky € [0, 1] since the vaccination decreases the
number of susceptible and one cannot vaccinate more individuals that the susceptible amounts at each
time. Therefore, Ky € [O, max(l, - t}rl‘nség )] for a given t*.

The current system is approximately reachable with a certain targeting error at any time instant t* > 0
if the vaccination control is unconstrained. In fact, S(t) = —([31 (t) + K’{,)S(t) sothatif Ky = Kj, = - t}‘i‘nséo >0
has no upper-bound constraint then one gets:

() = ok B Kt g _ o N IO (oK §0) — K g gs

+ 81
— e_lofo petdTge e‘ﬁIO(l—‘f’_Vt*)/VS* &Y

and, if S* = Spe’'s for some real A <0, then the error between the susceptible of the current system at
the targeting time instant and the targeted susceptible of the linearized nominal systems is:

v (InSp-I1%]) v (InSp-IA%l)
|lnS(t )—InS* | = ‘BIO( —e R )/v = ﬁlg( —e R )/v (82)
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However, if the vaccination control is constrained as Ky € [O max(KV, K: )] with K}, = % > Ky
for some given Ky < 1, which establishes the maximum fraction of susceptible allowed to be vaccinated,
thenKV:RV:KV*— Ky —

() —e - (B0 + (K ~Ry=Ky-Ddr) g _ 1~ f Bl d”(( —Kv,rso)(e—m—mt*)

(83)
— o [Blo(1-e" )/V+IKV—KV*|F]S*
Thus, (82) becomes modified as follows:
(InSp=IA%1) _

[InsS() | = ﬁ10(1 —e K% ]/v + Ky = Ky:|t* (84)

if # < % —1since K}, > Ky and Ky = Ky < K;,, and:

v (In Sp=IAg)) (In Sp-IA%)
|lnS(t )—InS* | = ﬁlo( TR )/v = ﬁlo( —e Ky )/v (85)
if t > !:s’ -1 since then Ky = Kj,.

Example 3. Consider the following SI epidemic model with N interacting groups and the infection being transmitted within
and between groups which includes vaccination efforts and which was proposed (in the vaccination-free case) in [17,18]:

1) = BN~ OB (0 + Y, kD) =Tj(0) j= 1,2, N (86)

subject to initial conditions Ij(O) =1ljp;j=12,...,N, where Nj,Ijand S; = N;j—1;; j = 1,2,...,N are the total,
infectious and susceptible populations of the N groups with respective total populutzons at each group being constant: and
where Bij ; i,j = 1,2,...,N is the mutual disease coefficient transmission rate from the i — th to the j— th group, p is
a reference disease coefficient transmission rate (typically, either the minimum, or the maximum or an average amount,
Bijr = Bij/B;i,j=1,2,...,N , with B;; = Bj and B;;, = Bj being a simplified notation forany j =1,2,...,N , are the
relative values of the B;j related to Band T} ; j = 1,2,..., N are the antiviral treatment effort son the infectious. Assume that:

Tj(t) = K;j(#)(N; = Ij( Z., Bili(B) + &0 =1,2,..,N (87)

forany €;:[0, c0) — [0, ejl) , with e;(t) = 0 ifand only if I;(t) =0, j=1,2,...,N . But K;(t) € [0, 1], implies that

N
t)Seﬂsl—Zizlﬁiﬂi )<1- Z Bili(8); i =1,2,...,N (88)

since Kj(t)(N]- - I]-(t)) is the fraction of susceptible used for antiviral treatment of the infectious at time t ; j=1,2,...,N .
Thus, it suffices that ):g\il Bijli(0) <1—ejand ejy <1;j=1,2,...,N for (88) to hold resulting in 1;(t) being strictly
monotonically decreasing, then 1;(t) — 0 as t — oo ; j=1,2,...,N It has been proved the following:

Proposition 2.  Assume that the epidemic model (86) is subject to the treatment control law (87) for any
€t [0, ) — [0, 8]'1) , with ej(t) = 0 if and only if I]-(t) =0;j=12...,N, under the constraints ej < 1
and sufficiently small initial conditions such that ):,?i 1Bijli(0) <1~ ¢€j1. Then, all the infectious subpopulations converge
strictly monotonically to zero so that the susceptible subpopulations of each group converge monotonically to the total
subpopulations of the corresponding groups. Furthermore, all the subpopulations are non-negative for all time under
non-negative initial conditions.

Assume now that the antiviral control (87) is modified as follows:

T = Y A1) (89)
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where 1;;: [0, ©) — [0, ©);i,j=1,2,...,N. The replacement of (89) into (86) yields:

)= Y BN = (B + A OO0 5 j=1,2,..N (90)
Now, choose:
/\i]‘(i’) = I‘(Lf)(gij(t) +ﬁ,']'(N]‘ —Ij(f))) (91)

if I;(t) # 0 and Aij(t) =0 ifI;(t) =0;4,j=1,2,...,N for some €ij:[0,00) = [0,00);i,j=1,2,...,N, subject
to Zg\i 1Aij(DL(t) <Tforallt>0,j=1,2,...,N so that (89) consists of giving a treatment on a fraction of
the infectious of that j-th group. This implies the subsequent constraint:

Y (e () + BN - L(0)) <1 (92)

. . . B 1 . . _
which is guaranteed if A;;(t) € [O, NG EIC) ], i,j=1,2,...,N. Under (92), one has from (90)

that I]-(t) =-rN, e;j(t) so that I;(t) < I;(0) for all t > 0 according to:
1(t) = e TR ko0 () = T f y(OBM-pyNL ey o 519 N (93)

with I j(0) =TI j=12,...,N. Then the reachability for any suited targeted state in the sense of
Definition 2 is not possible. However, the current system is PR (T*, # ,TO) where T = (I;, I, - II*\,)T and
To = (Io, I, -+ , Ino)" with the N constraints I; >1Ij;j=1,2,...,N,if &;(t); i,j = 1,2,...,N are such that
the control gams Aij 10, 0) = [0, ©);i,j=1,2,...,N are selected in (91) for a set of functions ¢;;(t) such

thatp; = 3,0 1]6 eij(T)dt/t = ln( )]fl 2,...,N.
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Appendix A Auxiliary Technical Results

Lemma Al. F(t f (=0 A(0)¥ (1, t)dr is non-singular for a given t € Ry if the following two assumptions
hold:
1) Ag is a stability matrix so that llefot]| < Kge~Pot ; Vit e Ro- for some real constants Ko(=> 1) and py > 0,
2)
I f A=) A (2)¥ (z, )l < 1 (A1)
and (A1) holds if the assumption 3 below holds:
3)
sup A (1)l < 1/ f A=Y (r, )| (A2)
O<t<t
and (A2) holds if the assumption 4 below holds:
4)
sup |A(7)Il < po/Ko(1 - e P )I1¥ (1, )dl| (A3)
O<t<t

where ¥ (t,7) ; Vt(= ), T € Roy , which satisfies [¥(t, 7)|| < Kye P*(=0) ; Vi(> 1), T € Ry ,is the fundamental of the

system x(t) = A(t)x(t) , x(0) = xo, and (A3) holds if the assumption 5 below holds,
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5)
sup IA(7)Il < (po — py) /KoKy (1 - e~(P07P¥)t) (A4)

O<t<t

for some real constants Ky > 1 and py > pg — sup IIZ(t)II > 0 provided that sup IIE(G)II < % ;Vt(= 1), 7€ Rand
0<t<+oo T<0<t

that py < po < py + sup lIA(H)Il.
0<t<+oo

Proof Note that if ¥ (¢, 7) is the fundamental matrix associated with A(t). Then,
t —_—
¥t 1) = olt=) | f eA0=0) Z(6)¥ (£ 0)do ; VE(= 1), € Ry (A5)

with ¥(t,7) = I; YT € Ro1, which is of exponential order on the interval = < ¢ < t for any ¢(> 7), 7 so that
there exist real constants Ky > 1, py € R such that [[¥ (¢, 7)|| < Kye P*(=0; Vi(> 1),7 € Ryy. On the other
hand, note that

¥ (¢, 7)]| < Koe Pot=0) + I&(l - e_PO(t_T)) sup ||Z(U)|| sup [[¥(t,0)l; V(= 1), T € Roy (A6)

Po T<0o<t <0<t

Note from Banach’s Perturbation Lemma and (A6) that one has for any ¢ € Ro-:

- po — Py .
IF(I < g, (F) = — (if (A4) holds A7
( ) SFM( ) pO _ p\Y _ KOK\};(l _ g_(PU_P‘i’) t) sup ||A("[)|| ( ( ) ) ( )

0<t<t
<e,, () = PO — (if (A3) holds) (A8)

po —Ko(1- e‘Pot)HfO ¥ (7, t)dl| sup |A(7)Il
0<7<t
1

eyt = — (if (A2) holds) (A9)

' 1| ff eAot=0¥ (x, t)dl| sup |A()]

0<t<t

< ey (8) ! (if (A1) holds) (A10)

T e A () ¥z, )l

m]
Lemma A2. One has that:

I > ey, (1) = o — (AlD)
po— py + KoKy (1 —e=(Po=po) 1) sup [|A(7)]

0<t<t

if the assumptions 1 and 5 of Lemma A2 hold:

IEEI™ 2 e, (1) = po — (A12)
po + Ko(1 = e=Pot)[| [ ¥ (z, £)dll sup [|A(7)]

O<t<t

if the assumptions 1 and 4 of Lemma A2 hold:

- 1
IE(OI > e, () = = (A13)
" 14|y eAolt=0¥ (x, t)dl| sup A (0]
O<rst
if the assumptions 1 and 3 of Lemma A2 hold:
_ 1
EOIT 2 &, (1) — (A14)

1) et (x, )] sup A ()|

0<t<t
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if the assumptions 1 and 2 of Lemma A2 hold.

Proof. It is a direct joint consequence of Banach’s Perturbation lemma and Lemma A2. Note that if M is
a square real matrix and ||E|| < 1/||IM~!|| then M + E is non-singular and

- M2
HM+E)7 < —— (A15)
1—[IMYIIE]
(Banach’s Perturbation lemma). Assume that|| (M + E)_lll % Thus, the following contradiction
follows:
1= [IMYIEN > 1+ 1M~ IE] (Al6)
Then, || (M +E) || = % Thus, (A11) to (A14) follow from F(t) = I, - [y (=D A(0)¥ (1, t)dx,
M1 - M1
% >|[(M+E)7' > % (A17)
T=IM~HIEN 1+ [IM~HIIE]
and the proof of Lemma A1, with the replacements M — I,,, E — —fot MDA (D) ¥ (1, t)d7. O
Lemma A3. Assume that:
1) Ay is a stability matrix so that lefot|| < Kge=Pot ; ¥t € Ry, for some real constants Ky > 1 and pg > 0,
2) sup JA(t)ll = ea fores € [0, 82] and some &, € [0,1),
0<t<co
3) ¥ (t 1)l < Kyge Pr(=0) - i(> 1), 7 € R with Ky > 1.
Then, the following properties hold:
IF(I < 1+ ey 208 (1 e~ (Po=po)!) s Vi € Ry,
if py < po and
« KoK —(pg— . . _
IF(H)=>1- &, pOo ,;; (1 —e(po P‘r)f) ; Vt € Roy if, furthermore, & < —KOKW({)LE:W,W)
.. + KoK —oot) .
(i) IF(H)] < 1+e Apgpj;(l—e Pot) ; Vt € Ry, and
IF(HI=1- & I;‘)I;;‘” (1 —e Po f) ; V't € Roy if, furthermore, €, < %
Assume, in addition, that
4) The pair (Ag, bo) is controllable,
5) sup ||b( M = ¢p for e, € [0 £ ] and some €, € [0, 1).
0<t<oco
Then, G(t*) defined in (15) is subject to:
(iii)
KZ
G < e (t+) = e, = (5 (1= 2" )lbolle, + KKy liolleye A
se—2pob 22041 e(;o p;)f _e~(potpy)te )I|G_Ot=e (Ao, b0l
b4

Proof. Note that from Theorem 1 that py + sup A (Ol = po > py if py < pg so that by direct calculations

0<t<+o0
taking into account [leo|| < Koe™P!, |[¥(t, 7)|| < KyeP*("") and sup [|A(t)]| < &,
0<t<oo
IF()I = Wy = [y DA ¥ (z, dll < 1+ &, KKe(1-¢=(m-po)t); vt € Roy and [F()I > 1-
+ KoK —(po— t\ ;
SA#(l—e (po=p¥) )1f
€, < Po” Pt (A19)

KoKy (1—e~(Po=pv)t)
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Property (i) is proved. Property (ii) follows by applying Holder’s inequality to fot lleo(=7)||dr and
fot [I¥ (7, t)lld7 of the integral leading to the formula:

IFOI <1+ sup AL el (x, b)llde
0<t<too , (A20)
<1+ sup AW el |72 I (e, DIPdc)!/2 5 Vi € Ros
0<t<+o0
and, similarly, it follows that:
E@I=1- sup [AQD) f A= I (x, £)lldT; Ve € Ry,

0<t<+oo

On the other hand, note that the conditions 1-5 allow to write the following chain of inequalities
from (23)-(24):

IG(+)] (||f0 eAo(b=)p( )hTerf Td7||+||f0 fo eMo(b=) A )‘Y(T,U)b(o)bTeAD( o dadTII)G_Or* (Ao, by)

KZ
< (ﬁ (1 —e’ZPO’*)llbOII sup ||b(T)|| +K8Kq: [lboll sup IIb( )l sup ||A ||(J(; f e—2p0t+(po— P‘I’)TJF(F)UJrP‘Y)adUdT))

0<T<t* 0<T<r* 0<T<t*
><||G (Ao, bo)ll
2 —
:(f%(l—efzf’o“)nhon sup [Ib(7) || + K2Ks llboll sup o sup IA()|( " et oo-pe)nae [ e po+m>ad0)) (A21)
0 O<t<t* 0<T<t 0<T<t+
><||G (Ao, bo)ll

K2 ~ —
= (ﬁ (1= 200" )ibo | sup ||b(T)||+K(2)K‘Y llboll sup [1b(7)Il sup [lA()]
0<t<t* 0<t<t* 0<T<t*
(g(ﬂoﬂw)L1)(e*(po+;hy)f,1)

Pa-p

xe2Pot*

)IIG 4 (Ao, bo)ll
and Property (iii) is proved. o

Remark A2. Note that the technical results for F(t) of Equations A1-A3 are valid for any t € Ro4 under the given
sufficiency-type conditions rather that for the particular prefixed t+ chosen for generating the control law (12). However, the
results for G depend explicitly on the control interval [0, t+] so that they are applicable for t = tx.

Appendix B Guaranteed Reachability of the Current Linearized System from the Controllability
of Its Nominal Counterpart

Theorem A1l. Assume that the pair (Ao, by) is controllable and sup ||Z(t)||2 < egp and sup IIE(t)II < &y for sufficiently
o<t<t* o<t<t*
small real positive constants € gp = €ap (1) and ey = ey (') depending on t*. Then, the following properties hold:

(i) Gjo ) (A(t) , b(t)) is non-singular so that the current system is PR (x*, £, xo).
(i) If eap = Apeg < Land ey = Apeg < 1 for some non-negative real constants Ay , Ay and €y € [0, 1) then
Property (i) is guaranteed if:

< 2|P0' /\min(GcO[o,t*] (AO/bO))
KS ([4llboll3 + (2llboll +1)A5JAa + (2lboll +1)A5 (1 4+ A4)) |1 = 72007 |

(A22)

Proof. Note from (13) and (36) that the controllability gramian of the current linearized system
Gfo (A(t),b(t)) is kept non-singular if that of its linearized counterpart G || (Ao, bo) is non-singular

for all # > 0 and, furthermore, écO[O,t*] (Ao, bo) = Gejom(A(t),b(t)) = Gopo ) (Ao, bo) has a sufficiently
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small norm such that, for any given matrix norm, the incremental controllability gramian satisfies

”GcOOh (Ao, bo)ll < 1/||G_})t* (Ao, bo)|| since:

Gejo) (A(8) (1)) = Geojoe) (Ao, b0) + Geofo,t (Ao, bo)

o (A23)
= Gl (Ao, bo)(fn + G [0, (A0, b0) Geopo 1) (Ao, bo))

what follows from Banach’s Perturbation Lemma which ensures that G . (A(t), b(t)) is non-singular,
then, the current linearized system is PR (x*,#',xy). Define ¥o(t, 1) = eMo(t=7), (t 1) = ¥, 1) -
Yo(t, 1); Y1,t € [0,+] € Ro and ( 0[0,4 (Ao,bo))(r) being the integrand defining GCQ 0,4 (Ao, bo) =
fo ( [0, (Ao ,bo))( )dt; Yt € [0, ] € Ry S1mp1e direct calculations to expand in additive terms the

incremental controllability gramian yield Gco 04 (Ag,bg) fo AO ,bg)dt with:

(oo, (Aofbo))(f)ll < 2o(t, T)bobgq:(t, 3l +[‘?(t,j)bobETg, ol
+[¥o(t, T)(bobT + Do + BOT)¥T (¢, DIl + ¥ (¢, 7)(bobT + bbo + bbT J¥7 (¢, 7)l| (A24)
+2I¥ (¢, 7)(bobT + by + BBT)¥E (£, 7|

Note that: -
I¥o(t, D)l < Koe ol =7) f I¥o (¢, Il dt < (Ko/|pof)|1 — e,
2

[t e s (3 2 e

and, since sup ||Z(t)||2 < €49, One has fOF ¥ (t, 7) ||2dr < (Kze2 /2|p0|)|1 — e 2Pt | and, since furthermore

o<t<t
sup ||Z(t)|| < gpp, one gets from (A23) and (A24) that:
o<t<t*
2 G o0, (Ao b0)lly = 1 (Beojo (Ao, bo)) (0)dallz (A25)
K .
< sy (eaf20b0l3 (1 + e2) + (2||bo||+ebz)ebz] (2Wboll + er2)era(1 + e5p)) [ 1= 72"
0” 0”2 2ot
(eaallbolly + €52 ) |1 =720 | 4 0(e4) + 0(ep) (A26)

ool

Then, if °||f|70(i”2( eanllbollr + €p2) |1 — g 2pot" | < 1/“G—Ot* (Ao, bo)ll and, if max(eay, €5) is small enough
for the given #* then there exists a positive real constant ¢ = e(e;, ¢pp, *) satisfying:

K2|1boll,

|ool

such that G o[0,4) (Ao ,bo)ll2 < Amin(GCO[O,tx-] (Ao,bo)) = 1/IG} 0[0,44] (Ao,bo)llz. This implies that if
Golo,] (Ao, bo) is non-singular then G (A(t),b(t)) is non-singular and the first part of the proof
is Complete. On the other hand, if ¢ 4o = A46p < 1and ¢, = Ayeg < 1 for some real constant ¢g € [0, 1), [4],
then 3, = A% ¢ < €42 = Aaeo < 1and ¢, = Ale] < &4 = Ayep < 1 50 that one has from (A25) that:

e <1/1G (Ao, bo)ll - (eaallbolly + €2 ) [ 1= e72F |

A

1Geoj0,#) (Ao, bo)ll,
([4||bo||2 (2llboll + Dero]eaz + (2boll + Ve (1+ eaz)) [1 -2 (A27)
K
< o ([4l100l13 + loll + 1)Ap ]2 + (2holl +1)Ap(1+An)) |1~ 720" |

and ||Gc0 o0 (Ao, b0)|| <1/1IGZE (Ao, bo)||2 holds from (A27) if (A22) holds. The proof is complete. O

c0[0,#+] (
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