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COMPOSITION OF RATIONAL FUNCTIONS:
STATE-SPACE REALIZATION AND APPLICATIONS

DANIEL ALPAY AND IZCHAK LEWKOWICZ

ABSTRACT. We define two versions of compositions of matrix-valued rational functions
of appropriate sizes and whenever analytic at infinity, offer a set of formulas for the cor-
responding state-space realization, in terms of the realizations of the original functions.
Focusing on positive real functions, the first composition is applied to electrical circuits
theory along with introducing a connection to networks of feedback loops. The second
composition is applied to Stieltjes functions.

AMS Classification: 08A02 26C15 37F10 47B33 47TN70 94C05
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1. INTRODUCTION

This work is focused on composition Fy (Fg) of rational functions Fy,(z), Fr(z), where the
subscript stands for “left” and “right”. In general composition of functions is classical,
e.g. [22]. Although composition of rational functions plays an important role in the theory
of dynamical systems (see e.g. [5], [12]), a few associated questions are yet unsolved. We
here touch upon three aspects.

e Families of functions which are closed under composition.
e Applications of composition of functions.
e State realization of F,(Fg) in terms of the realizations of Fy(z) and Fg(z).

Daniel Alpay thanks the Foster G. and Mary McGaw Professorship in Mathematical Sciences, which
supported this research.
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2 D. ALPAY AND I. LEWKOWICZ

In principle there exist results on each of these items: For example, applications of com-
positions to electrical circuits theory was studied in [36]. Little is known in the setting of
realization theory (besides the case where one of the function is a Moebius map; see for
instance [L0, Theorem 1.9, p. 35]). Realization of composition of, not necessarily rational,
Q-functions was already addressed in [29].

In the present work we define and study two compositions of matrix-valued rational
functions and whenever analytic at infinity, provide formulas for the respective state-
space realization.

For the first composition we offer an application to electrical circuits. In turn, we introduce
a connection with feedback-loop networks, see the various figures below. Implications of
this novel idea go well beyond the scope of this work.

Stieltjes functions, were explored in [31] in the setting of moment problems; the Nevanlinna-
Pick interpolation problem in this class was studied in that reference in the scalar case, and
for the matrix-valued case see [2], [I4, [15] and [24]. We here characterize their state-space
realization and then show that both composition schemes, leave the family of Stieltjes
functions invariant. Our motivation to consider Stieltjes functions stemmed in part from
the following possible link with statistical physics. Positive measures o on (0,00) play
an important role in statistical physics, as functions of repartition of energy levels of a
particle (or, more generally, of a system). The associated Laplace transform

28) = [ e dote)

assumed convergent in Re 5 > 0, is called the partition function. See for instance [32, p.
138], [39, p. 66]. When ¢ is discrete, with unit jumps at Ey, Es, ... we have

(1.1) Z(8) = Ze—ﬁEj.

One can associate with such a measure another object, namely the function ¢ defined by

(1.2) ool2) = / T o),

t—1z2

provided o satisfies

(1.3) Amddw<um

14+t

The function ¢, is a Stieltjes function and the study of compositions of such functions,
associating to two measures o; and gy on (0,00) a third measure corresponding to the
composition ¢,, (¢,,) (together with possibly an imaginary constant; see formula (6.3]))
should have some physical interpretation, in particular in the case of discrete finite mea-
sures.

2. REALIZATION OF RATIONAL FUNCTIONS ANALYTIC AT INFINITY

We first recall that a p x m-valued function F(z), analytic at infinity, can be written in
the form

(2.1) F(z) =D+ C(zI, — A)7'B,
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where D = F'(c0) and where A, B, C' are matrices of appropriate sizes. Expression ([2.1]) is
called a realization. Sometimes we shall find it convenient to use, the same A, B, C, D, the
engineering shorthand notation, (introduced by H.H. Rosenbrock, see e.g. [37, Chapter
1, Section 2]) of a (n + p) x (n 4+ m) realization arrayll Rp,

(2.2) Rp — (%%)

Whenever for a given F', analytic at infinity, the dimension of A in (21]), (2.2) is the small-
est possible, the realization is called minimal and the dimension of A is the McMillan
degree of F(z). In this case, the realization is unique up to a change of coordinates
meaning that for a n x n non-singular matrix 5,

(2.3) (E2) (A8 (50,

is another minimal realization of F'(z) similar to Rr. In particular, the spectrum of the
A part, is preserved.

Up to this point, the above realization description is a classical textbook material and we
refer the reader to [6, Section 3.4], [10], [38, Section 6.4 and Remark 6.7.4].

For future reference we cite additional known results

Proposition 2.1. Let
F(z)=C(zI—A)™'B+D

be a p x p-valued rational function, where D is non-singular. Then, (F(2))™" is well

defined and a realization array associated with it, i.e. with
(2.4) (F(2))™" = (C(sI — A)7'B+ D) ™" := Cinu(sI = Ainy) "' Biny + Diny ,

can be written as

Ainv Binv _ A— BD—lC | —BD_l
(25) < C(inv Dinv ) B < Dilc | D71 ) ’
For proof see e.g. [11, Theorem 2.4].
Remark 2.2. One can re-write Eq. (2.0) as

(G By = (40)+ (2) D7 (C ).

inv Dinv

The following known result, see e.g. [11l, Section 2.5], will also be useful.
Proposition 2.3. Let
Fl(Z) = Cl(SI — Al)_lBl + Dl and FQ(Z) = CQ(S[ — A2)—IB2 + D2

be p X k and k X m-valued rational functions, respectively. Then, F1Fs is a p X m-valued
rational function whose state-space realization may be given by

Al B1Cs | B1Ds
(26) RF1F2 = 0 A2 B2 .
Ci1 D1Cy | D1Ds

LR stands for “realization” or “Rosenbrock”.
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We next recall in the tensor (a.k.a. Kronecker) product M ® N of a pair of matrices
M € CP*' and N € C™*? so that M ® N is of dimensions mp x lq and takes the formfl

m11 N miaN - my N
ma1 N moaN -+ mg N
M® N =
mp'lN mp.gN mp:lN
For more information, see e.g. [27, Chapter 4].
We next formulate the focal problem of this work.

Problem formulation

Let Fi(z) b a p x p-valued rational function of McMillan degree n and let Fr(z) be a
q X g-valued rational function of McMillan degree m. Their minimal realization arrays
are (n+p) x (n+p) and (m + q) x (m + q), respectively

o AL By, . AR Br
(2.7) B = ((%W) fin = (TR’TIJ =
ie.
(28) FL(Z) :DL‘I’OL (ZIn—AL)_l BL s FR(Z) :DR—I—CR(Z]m—AR)_lBR .

Assuming that F(Fr) acomposition of these functions, is well defined, we seek a formula
for a state-space realization of this compositionﬁ,

(29) FL(FR(Z)) = Dcomp + C1comp(ZIk - Acomp)_chomp )

in terms of the realization of the original systems (2.7)), for some natural k, i.e. a corre-
sponding realization array is,

k
—N
(210) RFL(FR) - ( Acomp Bcomp ) .
C(comp | Dcomp
In particular, find both: k, see (2.9)), (2.I0), the dimension of the realization of the
composed system and the corresponding McMillan degree.

Remark 2.4. a. Even when one starts with minimal realizations of F; and FJg, of
McMillan degrees n and m respectively, k the dimension of the realization, see (2.9),
(2.10)) is not necessarily minimal, i.e. k may be bigger than the McMillan degree of the
composition.

b. In Section B one obtains that in the realization, see (2.9)), (210
k =mn,

and in fact, this is the McMillan degree of the composed function, see Remark 3.8
In contrast, in Section

mi1 Miz - M1

m21 M22 *++ M2y
M =

Mp1 Mp2 ==+ Mpg

3Recall, the subscript stands for “Left” and “Right”.
4The subscript stands for “composition”.

k<n.
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3. COMPOSITION OF FUNCTIONS - FIRST VERSION

Presentation of the first version of composition of functions, is split into three subcases.

3.1. The case where fr(z) is scalar.
Proposition 3.1. Let fr(z) bea scalar-valued rational function, of the form,

fr(2) = dg + cg (21, — Ar) " bg ,
then
Fy (fr(2)) = D+ Cp (fr(2)1, — AL) ™' By
admits a state space realization of the form
Fy (fr(2)) = Deomp + Ceomp (2L — Acomp) ™ Beomp
of state dimension
k = mn,
and a realization array of the form

Acomp | Bcomp — In ® AR - (In ® bR) (dRIn - AL)71 (In ® CR) | _(In ® bR) (dRIn - AL)il BL
Ccomp | Dcomp Cy, (dRIn—AL)_l (In®CR) | D+ Cyp, (dRIn —AL)_l By,

Proof : By construction,

Fr(fr) = Dy +Cp(fr(2)I, — AL) ™" By

fr(2) -t
_ DL+CL<< >_,4L> B,
fr(2)
dpter(zlm—AR) " 'bg -1
= DL+CL<< )—AL> By,
drt+cr(zlm—AR) " 'br

cr(zlm—AR) 'or -t
= D+ Cp, <dRIn_AL+< )) By
cr(zIm—AR) ‘bR

_ Dy, +Cp, (Al — AL) + I, ® (ci (21 — Ag) br)) ' By

= Dp+Cp(dpl, — AL+ (I, @ cg) (I, ® (2L, — Ap)™") (I, ® br)) ™" By,
1 -1

= Dp+Cp | dgl, A— A+ (I, ®@cr) | 2Lum — I, ® Ag (I, ® bgr) By,
D e
— DL+ Cy (f)—l + D¢ (z]nm —(A+ B[)—lé)) (—BD—l)) B

5To ease reading, scalar functions are denoted by small letters.
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-1

7 7
g

= D;+ CLD_IBL —|—CLD_IC 2Lm — (A -+ Bﬁ_lé) (—BD_lBL) ,
~ DV _ N - / Av -

where we have used Proposition [2.1] with

A=I,9Ar B=IL,byg C:=1,0cg D:=dgpl,— AL,
and thus the construction is complete. O

Remark 3.2. One can re-write the last result as,

Acomp | Beomp | _ (In®AR 0 ) (—L@bﬁ,) -l
< Coomp | Deomp = 0 Dy + o (dRIn AL) (In®cR BL).

3.2. The case where A; is diagonalizable. Here diagonalizability assumption of Ay,
the state matrix associated with F'(z) essentially reduces the problem to a composition
by a sum of degree one rational functions. The details are as follows.

We start by diverting a little, and exploit diagonalizability of A to obtain a result whose
applicability is well beyond the scope of this work.

Proposition 3.3. Let A € C™™" be a diagonalizable matriz and let a1, ..., a, € C, for
some v € [1, n|, be its distinct eigenvalues. Denote by nq, ... , n, the corresponding
algebraic multiplicity, i.e. for some (non-unique) non-singular V€ C"*",
allnl
1 azlnz v
. j=1

al/I’!Ly

(I) Let B anxm matriz. Then, the pair A, B is controllable if and only if, with V
from BJ) one can write

BN Y

(3.2) yip=|" b

AT

where each of the matrices By, ..., B, is of a full rank.
In particular, m > max(nq, ng, ..., n,).

(II) Let C be a px n matriz. Then, the pair A, C' is observable if and only if, with V
from BJ) one can write

(3.3) CV=_(m Y2 Yo)
—~ —~—
ni n2 nv
where each of the matrices vy, - -+, v, is of a full rank.
In particular, p > max(ny, ng, ..., n,).
(I1I) Let

F(z) =C(zI,— A)'B+ D,
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be a p X m-valued rational function where A, B,C are as above. Rp, an (n+p) X (n+m)

realization array of F(z),
A| B
Rp = (T’T) ’

1s minimal, if and only if each of the above 2v matrices, By, ... , B, and v, ... , Y
in B2) and B3) respectively, is of a full-rank.

Proof: (I) By the P-B-H eigenvector’s test, see e.g. [28, Theorem 6.2-5], a pair A, B is
uncontrollable, if and only if (up to relabeling the eigenvalues of A) there exists 0 # v € C"
so that

(3.4) v*A = a 0" and v*B = 0.
Using (3.1]) one can write

u* =0Vt with u=1 : 0#u € C™".
0
Substituting in ([3.2), controllability means that
uy By # 0,
and since u, is arbitrary, one may conclude that the rank of the n; x m matrix f; is at
least ny. Since similar reasoning can be applied with 7 =2, ... . v, this part of the claim

is established.
Item (IT) follows from item (I) by controllability-observability duality.

Item (III) follows from the first two items by recalling that a realization is minimal if and
only if it is both controllable and observable. ([

For a diagonalizable matrix A, the eigenvalues-eigenspaces description of in (3.1]) is the
best known. However, it is inherently non-unique, i.e. one can also write,

allnl Wi v
azln, Wa nj=n
A= (WV)_I ) WV W = ( . ) ng
W

aulny

We next introduce a unique eigenvalues-eigenspaces description of a diagonalizable matrix
A, to be used in the sequel. This is an extended version of a classical result, see e.g. [25]
Ch. 6, Thms. 8 & 9]

Lemma 3.4. Let A € C™*" be a diagonalizable matriz and let ay, ..., a, € C, (with
v € [1, n]) be its distinct eigenvalues, i.e. v is the degree of the minimal polynomial
associated with A.

Then, there exist (oblique) projectiomﬁ, M, ..., I, satisfying,

14
o, j=k
0,11, = ne g ;= 1I, ,
Op ]#k —1
]:

SFor j =1, ..., v the rank of II; is equal to the algebraic multiplicity of the corresponding a;.

W,eC"i ™"  non—singular.
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so that one can write,

v
A - E Hjaj .
Jj=1

Furthermore, this presentation is unique.

It now follows that the pencil associated with A can be written as,
(Inz= A7 =) m(z—a;)'n, .
j=1

Note that using ([B.]) the projections in Lemma [B.4] are actually given by,
Inl O'Inl
. 0-In, 0-In,
m=v _ Voeee I, =V _ V.
01, "I,
We can now use Lemma [3.4] to obtain a convenient state space realization of a rational
function.

Lemma 3.5. Let F(z) be a pxm-valued rational function and assume that the associated
n X n state-matrix A, is diagonalizable.

(I) Denote by ay, ... , a, the eigenvalues (including multiplicity) of A.
Then, there exist rank-one (oblique) projections 1, ... I, satisfying,
_ [ g=k - _
HjH’“_{on j#h 2 =1
j=1

so that F(z) admits a unique minimal realization of the form,

F(z) = D+CY m(z—a;)'n,B

j=1
J=1, .., n,
= D+ ZC](Z_QJ)_lB] BjZ:HjB nxm
Jj=1 N
(3.5) 5 5P
n C;:=CII; n,
= D + Z(Z — Clj)_ICij nj ;o
7j=1 Cj:C.
j=1
= D+ 3 C;Bj(z—a;)"
j=1
II) For somev € [1,n], denote by a1, ... , a,, the distinct eigenvalues of A.
Y g
Then, there exist (oblique) projectiond] 1, ... 11, satisfying,
L [y =k —~ _
Hjn’“_{on itk Z;“f_l" ’
]:

"For j=1, ..., v the degree of the projection ij is equal to the algebraic multiplicity of a;.
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so that F(z) admits a minimal realization of the form,

F(z) = D+CY i,z —a,)'i,B

j=1
]:17 BRI )
— D + Z Cj(z _ dj)—lBj szzfljB nxm
j=1 v o
(3.6) PR
= D+ Y(2—a,)"'C;B; Co=Cily e
J=1 > C;=C
j=1

= D+ Y C;Bi(z—a;)™"
=1

Furthermore, if v =mn or when m = p =1, this presentation is unique.

Recalling that minimality of realization is preserved under change of coordinates, see
(2.3), we next exploit Lemma [3.4] to specify a minimal realization of a rational function
to be used in the sequel.

One can now apply part (I) of LemmaB5lto F(z) and consider a composition Fr(Fg).

Proposition 3.6. Consider the system in the problem formulation assuming that:
(i) Ar, the n x n state-matriz associated with Fr(z) is diagonalizable,

(ii) The eigenvalues of Ap (including multiplicity) denoted by ay, ... , a, € C, are so
that the ¢ X q matrices
(37) A]’ = DR—aj[q ]:1, N D

are all non-singular.

In each of the three following cases of composition Fr(Fg), one obtains, a realization of

as in Egs. (2Z9), and ZI0Q) i.e.
FL (FR(z)) = C'Comp (Z[k - félcomp)_1 Bcomp + Dcompv

where k = mn and
Ar—BrAT'CR
(3.8) Acomp = ( .

(I) If g = n, namely Fr(z) is n X n-valued, then in (2.9) and (2.10)

n
) ) and Dcomp = DL+ZICjAJlej .
. i=
AR—BRrA;'Cr

BrAT'B;

(3.9) Beomp = — : Ceomp = (C1AT'Cr  CaAT'CR).
BrAT'B,

(I1) If ¢ = p, namely both Fp(z) and Fr(z) are p X p-valued, then in (29) and 2I0),
BrAT'C1B:

(3.10) Beomp = — : Ceomp = (AT'Cr -~ A7'CR ),

BrAZ'Ch By
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or
BrAT?
(3.11) Beomp = — : Ceomp = (C1BIATICRr + CuBuAZ'CR ).
BrAy!
(111) Assume that p =1 i.e. fr(z) is scalar-valued and Fgr(s) is q X q-valued where
q 1s a parameter. Here we define n scalars

(3.12) nj = C;B; j=1, ..., n,

and then in (29) and 2I0),
BrAT!

(3'13> Bcomp = - Ccomp = (771Af10R ﬁnﬁﬁlcR) .
BrAy!

Proof of Proposition We here find it convenient to introduce an auxiliary function
Fp, and to apply (33 to it, i.e.

FL(Z) = DL + Z'yj (Z — aj)_l ﬁj s

j=1
where the parameters g; ... , g, and ~;, ... , v, will be defined in the sequel.

We now consider realization of composition of these functions namely, using Eq. (3.7,

F(Fp) = Dp+ 37 (Fr—aily) " 5
j=1
14 = DL+ Zﬁ/j (CR(Z]m—AR)_IBR+DR—&qu)_1Bj
(3.14) BN g _
(Fr(z)—a;1q)~"
= D + Z'Yj (CR(ZIm —AR)_lBR+Aj)_1 Bj -
j=1

Since by assumption the ¢ x ¢ matrices Ay, ..., A, are all non-singular, using Proposition
211 one can equivalently write Eq. (3.14) as

Fu(Fr) = Di+ X ((A;loR) (21 — (Ag — BpA;'Cr)) " (=BrAT") + Aj—l) 5

j=1

= DL —+ ZlyjAj_lﬁj + Zl ('yjAj_loR) (ZIm — (AR — BRA]-_loR))_l (BRA]-_lﬁj) .
J= J=

This can be compactly written as

—1
AR—BRAIICR 7BRA1 51

Acom |Bcom _ :
(315) RFL(FR) = ( L L ) - Ar—BRrA,'Cr —BrAZ'B

Ccomp | Dcomp

n

AT'Cr - 4,AL'Cr DLJF-Zl'YjA;lﬁj
=

(I) To obtain (B.9) substitute
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(IT)(a) To obtain (B.I0) substitute

5;=C;B; =1  j=1 .., n
(IT)(b) To obtain (B.I1]) substitute
g, =1 vj = C; B, 7=1 ..., n.
(IIT) To obtain ([BI3]) substitute
B =1 v = C;B; = n; 7=1, ..., n,
so the construction is complete. O

3.3. The case where f7(z) is scalar with A, is non-diagonalizable. Here, one can
still obtain realization of composition of functions. However, the technical details are
not as elegant as the diagonalizable case. For simplicity of exposition this is illustrated
through an example.

Example 3.7. Consider the case where
fo(z)=dp+ a>0 dpeR parameterﬂ.

(s+a)?

To see that here, Ay is not diagonalizable, recall that a minimal realization of f; may be

given by,
—a 110
RfL = ( 0 —a| 1l ) .
1 0|dr

Let now Fg(z) be a g x g-valued rational function. Then, the composition f;(Fg) is given
by

flFR) = dp1, + (al, + Fp)~2
and we compute, in stages, a corresponding state-space realization.

First, a realization of Fg + al, is trivially given by

R _ AR | Bgr
Fr+al, Cr | Dg +al,

and following Proposition 2.1] one has that,

R . AR—BR(DR-i-an)*lCR | —BR(DR-i-an)*l
(Frtlq) ™t = (Dr +aly) 'Cg | (Dr+aly) ! :
Next, following Proposition
AR—BR(DR+an)_1CR —BR(DR+GIQ)_2CR —BR(DR+GIQ)_2
R(FR—l—an)*? = 0 AR—BR(DR+an)*1CR —BR(DR—l-an)*l
(DR+an)_1CR (DR+an)_2CR | (DR+an)_2
and finally,
AR—BR(DR-i-an)_lCR —BR(DR+an)_2CR —BR(DR+an)_2
RfL(FR) = 0 AR_BR(DR"‘“LI)*ICR _BR(DR"'QIq)fl
(DR+an)_1CR (DR+an)_2CR | dLIq+(DR+an)_2

O

8In Section @ we shall use the fact that f7(z) is positive real whenever dy, > 8% .
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Remark 3.8. In PropositionsB.Iland B.6land in Example3.7, the degree of the realization
of F(FR), the composition of functions, is (up to minimality) equal to the product of the
McMillan degrees of the original realizations.

4. APPLICATIONS TO ELECTRICAL CIRCUITS AND TO FEEDBACK-LOOP NETWORKS

In the sequel we shall denote byﬁ C, Cg the open left, right, halves of the complex plane
(and by Cg the closed right half of the complex plane).

We shall denote by (P}) P}, the set of k x k positive (semi) definite matrices.
Recall that a p x p-valued functions F'(z) is said to be positive if

F(z) analytic
(4.1) Vz e C,
(F(z) + (F(2))") € Py .

In engineering it is further restricted so that
F(2)|,.. € RP*P
and then called positive real. For details see e.g. [6], [13], [16], [17], [18], [19], [20], [40].

We first establish a connection with the previous section.

Observation 4.1. Whenever both Fp(z) and Fg(z) are positive real, then in each of the
three above cases, i.e. Propositions [3.1, and Ezxample [3.77, the resulting composed
function Fr,(Fr), is positive real.

Indeed, in terminology of scalar functions, a positive real function maps the right half
plane to itself.

Duality between rational positive real functions and the driving point immittance of
R — L — C electrical circuits, has already been recognized for about ninety years, e.g.
[16], [17], [18], [19]. This has lead to rich and well-established theory, see e.g. [6], [13],
[20], [40].

This duality is illustrated through two simple examples in Figures [I] and 2l

[o, L 4

FIGURE 1. Zin(2) = ((2L)"' + 2C) "

One can next address a higher level of this duality between positive real rational functions
and the driving point immittance of R—L—C' electrical circuits: Composition of rational
functions is translated, in circuits language, to substituting elements by sub-networks,

9As before, the subscript stands for “left” or “right”
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Ry
— AN \N—2 o PN Y S o
iy, — I e [ gl & R— R, = Chn& Ry Z”Z G,
o . . TR R — .
FIGURE 2. Ziy(2) = r, + > (R, 71 + ij)‘_l .. =d+ > vz +a;)h
j=1 Rp=dj, Rj:a—; cj:%, =1

while preserving the original configuration. For instance, zL and zC' in Figure [ are
substituted in Figure [3] by the impedance network Zg and the admittance network Y,
respectively. This suggests constructing an elaborate network when the basic building

blocks are p x p-valued positive real functions, see Section [

[o,

FIGURE 3. Zin(2) = (Yr + ZG‘l)_l.

To the above mentioned duality we now add a third aspect, namely interconnection of
feedback loops. This is best illustrated by an example. Let G and F' be square matrix-

valued (possibly scalar) rational functions so that
det(G) £ 0 and det(G™'+ F) #£ 0.

Then, the input-output relation of the feedback loop in Figure Ml is well defined and is

given by
Out = (F+G™)™" - In.

+ Out
In ° ® G °

F

FIGURE 4. Out = (F+G)""-In

Now, one can identify F' and G in Figure dl with Yz and Zg respectively, from Figure

Bl
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As an engineering application of item (III) of Proposition see Figures 2 [

Figure [ presents an engineering application of Example 3.7

Connection between positive real rational functions and feedback loops is further elabo-
rated on in Section [7l

dr,

N

e

Out

In

AN
C

T
5

an

m

FIGURE 5. Out = fi(2) -In  with fr(2) =dr + Y vj(z+a;)"
j=1

5. COMPOSITION OF FUNCTIONS - SECOND VERSION

Here, we address a second version of composition of realizations. Specifically, using (2.8])
we set

(5.1) Fr(Fr(2)) = Dy + CL(Fr(z) — AL) ' By.
To this end, we assume that
n, the McMillan degree of F(z), is equal to the dimension of Fg(z).
Moreover assume that the n x n matrix Dr — Ay, is non-singular, i.e.
(5.2) det(Dr — Ap) # 0.

We can now present the main result of this section.
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g A g WG T
S A

FIGURE 6. Out = f1, (Fg(z)) -In with fr(z) =da.+ > vi(z +a;)!
j=1

LA
U OU.t

FR FR

FIGURE 7. Out = f1 (Fr(2)) -In with fi(z) =d + 5 a >0, der parameters.

Proposition 5.1. Under the above premises, the composed function, see (29), ([210),

EI) and (B2), is p x p-valued and of McMillan degree m. A corresponding realization
array is given by

Acomp | Bcomp — AR - BR(DR — AL)ilcR | BR(DR - AL)ilBL
Cvcomp | Dcomp _CL(DR - AL)_ICR | DL + CL(DR - AL)_IBL ’
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Remark 5.2. Sometimes we shall find it convenient to re-write the result of Proposition

b1l as
B _
(oo o) = (A )+ (20) (D)™ (- 1)

Remark 5.3. Note that by (23) the matrix A, is coordinates-dependent. This in par-
ticular implies that almost always one can make condition (5.2]) satisfied.

Remark 5.4. A simple example illustrating the difference between the two versions of
composition dealt with in this work, is when Fg(z) = fr(2)Il,, where fr(z) is scalar
rational.

Proof of Proposition 5.1k In the sequel we shall use the identity,

Xe(cnxwz
(5.3) (L+XY)'=1I1,-X(I,+YX)'Y yegmxn
—1¢spect(XY).

We now have

FL(FR(Z’)) :DL—I—CL CR(ZIm—AR)_lBR—FD}i—AL BR
Fr(2)

= Dy + Cp (Cr(zlm — Ag)'Br + (Dg — AL))_1 Bpr

=Dy +Cp(Dr— A) | I, + Or(21,, — AR)_iBR(DR — AL)_i By,

X Y

=D+ CL(DR — AL)_IX

-1

X | I = Cr(2Ln — Ag)™" | o+ Br(Dr — Ap) ™' Cr(2ln — Ag)™ | Br(Dr—Ar)™" | By

J/ J/
~~ ~~ ~~ ~~

X Y X Y
=D+ CL(DR - AL)_lx

X (In — Cp (21 — A + Ba(Dr — AL)"'Cr) ™" Ba(Dr — AL)—l) B
=D+ CrL(Dr — AL)_IBB—

Dcomp
-1

—C1(Dr —Ap)"'Cr | 2] =Ar + Br(Dr — Ar)"'Cg | Br(Dr—Ar)™'Br ,

Vo Vo
Ccomp —Acomp Bcomp

A critical part is when one substitutes in (5.3)) the values, X := Cg(zI,, — Ag)~' and
Y = BR(DR—AL)_l. ]

We conclude this section by examining the extent to which the main result is coordinates-
dependent.
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Remark 5.5. Assume the realizations of I, and Fr are minimal and consider a change of
coordinates as in (2.3), i.e. for some non-singular Sy, Sg (n X n and m x m respectively),

—1
Sr 0 Ap B Sr 0 Sp 0\~! (AR B Sr 0
<0L1p> (CEDE)(OLIP> (5 n) (erpp) (5 n)-
Substituting in Proposition B yields

Acomp= Sp' ARSr—Sp ' Br(Dr—S; 'ALSL) " 'CrSk = Si' (Ar—Br(Dr—S;'ALSL) 'Cr)SR

(5 4) Bcompz SngR(DR—SglALSL)flsngL = S;l(BR(DR—SglALSL)”SElBL)
Ceomp= —~CSL(Dr—S; ' ALSL)"'CrSR = (~CLSL(DR—S['ALSL) *CR)Sk
Deomp=  Dp+CLSL(Dr—S;'ALSL)"1S; By = Dp+CL(SLDRS; ' —AL) By ,

which may be a different system.
In the special case where,

(5.5) (o n) (e o) = (@ op) (%),

(54) can be written as the following change of coordinates,

<SR 0 )_1 <Acomp Bcomp) <SR 0 )
0 I, Ceomp Deomp 01,)-
We also remark that the set of invertible matrices Sy, satisfying (5.5) forms a multiplicative
group.
6. STIELTJES FUNCTIONS
Recall that in (A1) we described positive functions F'(z) as those that

F(z) analytic
(6.1) Vz e C, _
(F(z) + (F(2))) € Py .

The subset of positive functions in (6.1), where in addition
(6.2) VzeC,  (LF(2) +(LF(2)) € Py,
are called Stieltjes functiond!d .

In the sequel we shall rely on the following result taken from] [24, Theorem 3.1] (where
originally poles at infinity are allowed): Stieltjes functions are exactly those which be can
be written in the form

(6.3) F(z) =iA+ /
0
where the p X p-valued positive measure o satisfies
*“d
[,
o 1+t

Here we focus on the rational case, namely where the measure o has a finite number of
jumps.

z

_do(t), AeP, VzeC,,

t—1z

1ONote that we are not consistent with [24, Definition 3.1] where instead of positive functions described
in (G1), they use Nevanlinna functions analytically mapping the upper half plane to itself.
A proof of this result is given in [31].
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For example, a straightforward calculation reveals that all scalar rational Stieltjes func-
tions of degree one, f(z), may be parametrized as,

a>0
Fz) =i (s+2) + — 50
Z+la 5>0.

This observation is next generalized to all rational functions satisfying (G.3]).

Proposition 6.1. Let F'(z) be a p X p-valued rational function, analytic at the origin and
at infinity, of McMillan degree n.
F(2) is a Stieltjes function, satisfying (6.1) and (62)), if and only if, it can be written as,
CeCP*™ full rank

(6.4) F(z)=i(Ca™'C*+6) + C(zI, +ia)~'C*  with acP,

0eP, .
Proof : First recall, see e.g. [4, Lemma 1.1(II)], [6l Chapter 5], [23], that from the
realization matrix formulation of the K-Y-P Lemma it follows that a rational function
F(z), analytic at infinity, is positiv if and only if, up to change of coordinates, its
minimal realization satisfies

(6.5) (0" ) Rr+ Ry (70" 1) €Puyy -
Next, note that (6.3) gives an analytic extension of F'(z) to C ~\ iR_ such that
(6.6) (F(=2"))" = —F(z).

Recall now that positive functions which in addition satisfy (6.6]) are called Positive Odd.
In the real rational case they are known in electrical engineering as Lossless or Foster, see
c.g. [6], [13), [0].

Furthermore, if in addition F'(z) is odd, i.e. (6.6) holds, then its realization array Rp may

be chosen so that

(6.7) (") Rr+ Ry (70" 1) =0,

see e.g. [3, Theorem 4.1], [6l, Section 5.2]. Note now that (6.7]) means that the (n + p) X (n + p)

matrix (_é" 1(; ) Ry is skew-Hermitian, namely,

(i (o) Be) = (0 (" 1) Be)

which in turn can be written as,

Rp = ( “te | O ) with  cecon
A=A
Thus far one can conclude that
(6.8) F(z) =iA+ C(zl, +ia)'C*  with  cecrxn
A=A*
We next show that

(6.9) acP,,

1214 may be complex or real.
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and that
(6.10) A=Ca'C*+s  for some s€P, .

To this end, using the fact that by assumption, F(z) is analytic at the origin, i.e. « is
non-singular, we shall find it convenient to re-write the F'(z) in (6.8) as

F(z)=1i(A—=Ca™'C*) +izCa ' (za™ " +il,) Ta”'C* with cecrxn
A=A,
and hence,
LF(2) = 1A= Ca™'C*) + Ca Yza ™ +il,) Tl C.

We can now substitute the above F(z) in (6.2]) to obtain,
(%(A—C’oﬁlo*)—l—oa’l(zofl-H'In)’la’lC'*—i-(%(A—C’oﬁlc*)—i-C'ofl(zofl+z'In)’1oFlC'*)*) c ﬁp Vz e C, ,
i.e.
(611) 2Re(z)<‘zl‘2 (A—Ccflc*)-l-(Ca*l(za’l—l—iln)’l)a’l(Cail(zafl—l—iln)’l)*) S Fp Vz e Cr .

Clearly, having (6.9) along with (6.I0) implies that (6.1I) holds. Thus, there is the
converse direction to consider.

First, note that since (6.11]) holds in particular for all points of z € C, (up to n points)
so that the matrix za~! + 4I,, is nearly singular, this in fact implies that a=! € P,, i.e.

([E9) holds.

Similarly, as (6.17]) is satisfied in particular for z € C, “sufficiently small”, it implies that
(6.10) holds as well, so the claim is established. O

Remark 6.2. Eq. (€4) may be viewed as a parametrization of all rational Stieltjes
function analytic at the origin and at infinity.

We now next review this result. To this end we recall the following.

Remark 6.3. Consider the following statements for a full-rank matrix z € CP*".
(i) (2%) €Puyy .
(ii) yeP, and x—zv1zeP, .
(i) xe€P, and v—zxiz-€P,.

Then, (ii) implies (i) and if n > p then the converse is true as well.

Then, (iii) implies (i) and if p > n then the converse is true as well.

Remark leads to the conclusion that Proposition and Remark can be alterna-
tively formulated as follows.

Remark 6.4. All n x n-valued rational Stieltjes function F'(z), analytic at the origin and
at infinity, of McMMillan degree m, with n > m, may be parametrized as

AEP”L
F(Z) =iA+C (Z[m + Z(C*A_IC + 7]))_1 c* CeC™*™ full rank

neP, ,
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namely admitting a realization of the form,
A€P,

— —Z(C*A_lc-i-n) | C* nxm
Rr = ( G A ceC full rank

neP,, .
In the sequel, we shall find it convenient to use the following.
Remark 6.5. Denoting
v = —1C,
one can re-write the realization of F'(z) in Proposition as

(6.12) RF:<_TM’%>=Z'(_5"IOP)(3X)

where
acPy,

(613) (: 1 ) € Pn+p and ~ECP*™  full rank
n>p.

To further emphasize the difference between Stieltjes functions and those discussed in
Section Ml we have the following.

Remark 6.6. As already mentioned the family of Stieltjes functions is a proper subset of
Positive Odd function which in turn is a proper subset of Positive functions. Consider
the following properties.

e FEach of these three sets is closed under positive scaling and summation and thus is a
convex cone.

e Both Positive functions and its subset of Positive Odd functions are closed under
inversion, namely if F(z) is Positive (Odd) then (F(z))™" is well defined and is Positive
(Odd). Thus, each of these two sets is a Convex Invertible Cone. In [21] this fact was
explored in the framework of real functions.

e If F(2) is a Stieltjes function then (F(z))" is well defined Positive Odd function,
which can not be a Stieltjes function. Indeed, from Remark it follows that
—i( lim F(z)) eP, but —i—i( lim (F(z))_l) cP,.
z — 00 z — OO
Recall now that the K-Y-P Lemma, see e.g. [4] [6l Chapter 5], characterizes positive
rational functions, along with some sub-families, through properties of their minimal
realizations. We can now introduce an adaptation of the K-Y-P Lemma to Stieltjes

functions and then use it to construct from a given realization a whole family of Stieltjes
functions of various dimensions and McMillan degrees.

Corollary 6.7. Let F(z) be a rational function with p outputs, analytic at infinity, of
McMillan degree n, as in (21)) and ([22) i.e.

F(z) = D+ C(zI, — A)"'B Re = (%’i) .

13 For example % is a positive function which is not odd and S—L is a positive odd function which is
not Stieltjes.
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Then, F(z) is a Stieltjes function, if and only if the realization R can be chosen so that
each of the four blocks A, B,C, D is of a full rank and

(6.14) —i(7% L) Rr € Pryy .

Moreover, let U € C**™ and V' € C™P be full rank matrices, for some v € [1,n| and
m € [1,p]. Then,

Rp=(30)Rr(50)
is a realization of a ® x w-valued Stieltjes function F (2) (analytic at the origin) of McMil-
lan degree v.

Indeed the claim follows from Proposition 6.1, Remarks and along with the fact
that 7' is a full rank matrix so that the H = T'MT™* is well defined, the product matrix
H is positive (semi-)definite if and only if M is positive (semi-)definite.

Following Remark[6.5land Corollary[6.7]we shall call a realization R of a Stieltjes function
canonical if it satisfies (6.12]) with (€13]), or equivalently (G.14]).

Note that a realization remains canonical under unitary change of coordinates, i.e. in
@23) St =5~

We next show that the set of rational Stieltjes function is closed under the second version
of composition of functions, see Section [Gl

Proposition 6.8. Consider a pair of rational Stieltjes functions, Fr(z), Fr(z), analytic
at the origin and at infinity: Fr(z) is p x p-valued of McMillan degree n and Fgr(z) is
n X n-valued of McMillan degree m with n > m.

If the realization of both Fp(z) and Fg(z) is canonicald, then the composition FL(FR)
in (BI) is a p X p-valued rational Stieltjes function of McMillan degree m, given in a
canonical realization.

Proof : Using Proposition [6.1l along with Remark [6.5] below left, we have Rp, a realiza-
tion array of Fp(z) and using Remark [6.4] below right, we have Rp, a realization array
of F R(Z),

Rp —[_ZtOL | (iyz)" Rp, = —i(yr*ar" "R + 1) | (ivR)*
r ive | i(yoar Lt +9) f VR | iAR
v €CPX™  full rank YrEC™™ ™  full rank
ar€Py AReP,

66?;; Ueﬁm -

Substituting in Proposition [5.1] yields that a realization of Fiomp, = FL(Fg) in (5.1) is
given by

Ry . —(VRar MR+ N) + % (lAR+aL )71 YR | Vi (Artar )71 yL* :
comp —r (Ar+ar ) R | Yoo +6 — v (Artar ) Lt

4 Thus the condition in (5.2) is trivially satisfied.
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A straightforward exercise enables one to re-write this realization as,

*

(615) RFcomp =1 (_(I)m IOP) (g g) + (-’YL;/IglAR) (AR_l — (AR—l-aL )_1) <—7L;§1AR)

/
~~
M

(. J/
-~

W
Now as by assumption, both aj and ar are in P, it implies that

M = (AR_l — (AR‘HXL )_1) epP,,

as well. From the structure it follows tha

. ((no VR TR * 5
W= <(0 6) + <—’yLo¢21AR> M <—7LQZIAR) ) € Pm+p :

From Remarks [6.3] and 6.5 it thus follows that the resulting Fiomp, = Fr(Fg) in (B.0), is a
Stieltjes function. OJ

7. FUTURE WORK

In this work we focused on composition of rational functions their state-space realization
and applications. Yet, this research area is mostly open. We here point out at three
sample problems of various level of importance.

e Assume having a small set of “simple” (e.g. low degree) rational functions as “building
blocks”.

Synthesis: What functions can be generated from these building blocks.

Analysis: Given a complicated rational function, can it be, and if yes how, “factorized”
or “decomposed” into a composition of simpler building blocks.

Synthesis is further discussed below. To emphasize the the importance of analysis, recall
that in Remark 3.8 it was pointed out that in the first version composition, the McMillan
degree of Fi(FR) is equal to the product of the McMillan degrees of the original functions
Fr(z) and Fg(z). Thus “decomposition” may significantly simplify the functions at hand.

As an illustration consider the following rational function of two variables
(7.1) O(F,G):= (F+Ga )",
Note that this is function on non-commuting variables, in fact,
(G, F7Y) = 6(F, G).
Note now that the driving point impedance in Figure [ can be written as,
Zin=0(YF, Zc),
and a basic feedback loop in Figure dl may be viewed as
Out = ¢(F,G) - In.

Now composition of such ¢ functions yields

_ -1 —1\ -1 Fe = ¢(Fa,Ga)
¢(Fca Gc) - Fa + Ga + (Fb + Gb ) , where Ge = ¢(Fp,Gy).
Fe ezt

15To be precise, rank(W) = min(n, m + p).
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An illustration of the converse problem let the starting point be the above function
_ -1\t
(Fa+Ga1+ (F,+G; ) ) ,

and using ¢ from (7)), one needs to rewrite it in the form of

6 ((6(Fu, Ga), ($(Fay Ga)) ™).

e In Section [4] we presented inter-relations between (i) positive real rational functions
(ii) driving point inpedance of R — L — C' networks and (iii) feedback loops.

As already mentioned, identifying items (i) with (ii) is classical. Moreover, there is a
whole list of synthesis schemes how to construct an R — L — C circuit whose driving
point impedance realizes a prescribed positive real rational function: Bott-Duffin, Brune,
Darlington, Foster to name but few, see e.g. [6], [20].

The inter-relation between (i) and (iii) suggests that one can exploit these electrical circuit
synthesis schemes to construct, out of simple building blocks, an elaborate network of
feedback loops. As a potential application, see Figures [6l above or [8 below.

F,

In +<3 G, Out

Y

Fy

i

FIGURE 8. Out = (Fa + Ga_l + (Fb + Gb—l)—1> In

For example the above ¢ in (7.1]) is positive real in the sense that if F'(z) and G(z) are
positive real, ¢ satisfies (4.1)) or (6.I). However, this study requires caution in at least
two ways:

(i) The application to constructing feedback loop networks, transcends the framework
where the building blocks, like F(z) or G(z), are rational positive. For instance, in
Figure M the functions F(z) and G(z) are only required to satisfy det(G) # 0 and
det(F 4+ G71) # 0. They need not be positive and in principle even not necessarily ratio-
nal.

(ii) Study of rational functions of non-commuting variables in general and positive real is
praticular, has been flourishing recently, as sample references see e.g. [11, [7], [8], [9], [33],
[34], [35], [30]. Nevertheless many properties of these functions are yet to be explored. For
example, there is a long way to go to extend (as proposed above) some of the known elec-
trical circuits synthesis schemes to the framework of non-commuting variables in order to
render it an engineering tool for designing multi-inputs multi-outouts feedback networks.
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e Assuming the dimensions of all matrices involved are suitable and that M is non-
singular, the results in Remarks [2.2] and are all in the framework of,

(V9 + ("8r)m " (2ca Br).

This observation calls for further investigation.
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