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ESTIMATION AND ANALYSIS OF
NONLINEAR STOCHASTIC SYSTEMS

by

Steven Irl Marcus

Submitted to the Department of Electrical Engineering on May 19,
1975 in partial fulfillment of the requirements for the Degree
of Doctor of Philosophy

ABSTRACT

The algebraic and geometric structure of certain classes of nonlinear
stochastic systens 1s exploited in order to obtain useful stability
and estimation results. First, the class of bilinear stochastic
systems (or linear systems with multiplicative noise) is discussed.
The stochastic stability of bilinear systems driven by colored noise
is considered; in the case that the system evolves on a solvable Lie
group, necessary and sufficient conditions for stochastic stability
are derived. Approximate methods for obtaining sufficient conditions
for the stochastic stability of bilinear systems evolving on general
Lie groups are also discussed.

The study of estimation problems involving bilinear systems is
motivated by several practical applications involving rotational
processes in three dimensions. Two classes of estimation problems
are considered. First it is proved that, for systems described by
certain types of Volterra series expansions or by certain bilinear
equations evolving on nilpotent or solvable Lie groups, the optimal
conditional mean estimator comsists of a finite dimensional nonlinear
set of equations. TFinally, the theory of harmonic analysis is used
to derive suboptimal estimators for bilinear systems driven by white
noise which evolve on compact Lie groups or homogeneous spaces.

THESIS SUPERVISOR: Alan 5. Willsky
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CHAPTER 1

INTRODUCTION

1.1 Background and Motivation

The problems of stability analysis and state estimation (or filtering)
for nonlinear stochastic systems have been the subject of a great deal of
research over the past several years. Optimal estimators have been de-
rived for very general classes of nonlinear systems [F1], [K2}. However,
the optimal estimator requires, in general, an infinite dimemsional
computation to generate the conditional mean of the system state given
the past observations. This computation involves either the solution of
a stochastic partial differentisl equation for the comditional density
or an infinite dimensional system of coupled ordinary stochastic dif-
ferential equations for the conditional moments. Thus, approximations

must be made for practical implementation,

The class of linear stochastiec systems with linear observations and
white Gaussian plant and observation noises has a particularly appealing
stTucture, because the optimal state estimator consists of a finite
dimensional linear system (the Kalman-Bucy filter [K1]), which is easily
implemented in real time with the aid of a digital computer. Many types
of finite dimensional suboptimal estinators for general nonlinear systems
have been proposed [Wiel, ([Jil1, [Li], [N1], [S3], [87]. These are
primarily based upon linearization and vector space approximations, and
their performance can be guite sensitive to the particular system under
consideration. An alternative, but relatively untested, type of sub-

optimal estimator is based on the use of cumulants [W12], [N1].
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The above considerations lead us to ask two basic questions in the
search for implementable finite dimensional estimators for nonlinear
stochastic systems:

1) 1If our objective is to design a suboptimal estimator for a

particular class of nonlinear systems, is it possible to utilize

the inherent structure of that class of systems in order to

design a high-performance estimator?

2) Do there exist subclasses of nonlinear systems whose inherent
structure leads to finite dimensional optimal estimators (just
as the structure of linear systems does in that case)?
Affirmative answers to these questions can lead not only ta com—
putationally feasible estimators, but also to valuable theoretical insight

into the underlying structure of estimation for genmeral nonlinear systems.

There is, in fact, a class of nonlinear systems which possesses a
great deal of structure--the class of bilinear systems. Several re-
searchers (see Chapter 2) have developed analytical techniques for such
systems that are as detailed and powerful as those for linear systems.
Moreover, the mathematical tools which are useful in bilinear system
analysis include not only the vector space techniques that are so
valuable in linear system theory, but also many techniques from the
theories of Lie groups and differential geometry. In addition, the
recent work of Brockett, Krener, Hirschorn, Sedwick, and Lo (see Chapter
2) has extended many of these analytical techniques to more geaneral non-
linear systems. Thus, as emphasized previously by Brockett [Bl], [B3] and

Willsky [W2], it is often advantageous to view the dynamical system of

e e e



interest in the most natural setting induced by i*s structure, rather

than to force it into the vector space framework.

Tn this thesis we will .dopt a sgimilar point of view with regard to
stochastic nonlinear systems. We are motivated by the recent work of
Willsky [W2]-[{w6] and Lo {L2]-[L5], who have successfully applied similar
techniques to some stochastic systems evolving on Lie groups. We will
investigate the answers to the two basic questions of optimal and sub-
optimal estimation posed above through the study of stochastic bilinear
systems and stochastic systems described by certain types of Volterra
series expansions. Our basie tools are the concepts from the theories
of Lie groups and Lie algebras and the Volterra series approach of
Brockett [B25] and Isidori and Ruberti [I1], which are so important in
the deterministic case. In addition, we rely heavily on many results
from the theories of random processes and stochastic differential

equations,

In addition to state estimation, stability of stochastic bilinear
systems is a problem which has been studied by many researchers in recent
years {see Chapter 3). Using many of the same Lie-theoretic concepts, we

will also study the stability of bilinear systems driven by colored noise.

1.2 Problem Descriptions

This research is concerned with the problems of estimation and
stochastic stability. We first discuss a general nonlinear estimation
(or filtering) problem [F1}, [J1], [K2]. We are given a model in which
the state evolves according to the vector Ito stochastic differential

equation

-11-




dx{t) = £{x(t),t)dt + G{x{t),t)dw(t) (1.1)
and the observed process is the solution of the vector Ite equation

dz (t) = h(x(t),t)de + R 2(e)dv(e) 1.2

. . 1 . . -
Here x(t) is an n-vector, z(t) is a p-vector, R /2 is the unique positive

definite square ront of the positive definite matrix R [B13], and v and

w are independent Browmian motion (Wiener) processes such that

min(t,s)

Blu(t)e' ()] = Jf Q(r)cr (1.3)
0

Elv(c)v'(s)} = min(t,s) *+ I (1.4)

We will refer to w as a Wiener process with strength Q(t).

The filtering problem is to compute an estimate of the state x(t)
. . t . .
given the observations =z 4 {z(s), 0 < s < t}. The optimal estimate with

respect to a wide variety of criteria [J1], including the minimum-variance

(least-squares) criterion

3= B[ (x(t)-%(£)) (x()-%(£)) "] 251 (1.5)

is the conditional mean

2ele) & E[x(e)] & Elx(t)|2t) (1.6)

Henceforth we will freely interchange the three notations of (1.6) for

the conditional expectation given the o-field o{z(s), 0 < s < t} generated

by the observation process up to time t. As we will see in Chapter 4, it

is also useful in certain cases to use a "normelized version" of the con-

ditional mean.

~12-
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It is well~known [F11, [J1], [K2] that the conditional mean satisfies

the Ito eguation

dx(t|t) = ES[£(x(t),t)]dt

+HES[x(ER' (x(t),£) 1-(t|£) E[h' (x(t),£) IIR T (£) du ()

(1.7)

where the innovations process v is defined by

av(t) = dz(e) - E[h(x(t),t)]de (1.8)

However, equation (1.7) cannot be implemented in practice, since it is

not a recursive equation for %(t|t). In fact, the right-hand side of (1.7)
involves conditional expectations that require in general the enfire con~
ditional density of x(t) for their evaluation. Thus the differential
equation for the conditional mean %(t|t) depends in general on all the
other moments of the conditional distribution, so in order to compute

ﬁ(t|t) we would have to solve the infinite set of equations satisfied by

the conditional moments of =x=(t).

If £, G, and h are linear functions of x(t) and x(0) is a Gaussian
random variable independent of v and w, then ﬁ(tlt) can be computed with
the finite dimensional Kalman-Bucy filter [Kl], comsisting of (1.7) (which
is linear in this case) and a Riccati equation for the conditional co-
variance P({t) (which is nonrandom and can be pre-computed off-line).
Recently, Lo and Willsky [L2] have shown that the filter which computes
%(tlt) is finite dimensional in the case that (1.l) consists of a bilinear

gsystem on an abelian Lie group driven by a colored noise process £, and

-13-




(1.2) is a linear observation of E(t) (see Chapter 2); also, Willsky
[W4] extended this result to a slightly larger class of systems. In
this thesis, we will extend these results to a much larger class of
systems, described by bilinear equations evelving on solvable and nil-

potent Lie groups or by certain types of Volterra series expansions.

In the case that the optimal estimator for (t|t) is inherently
infinite dimensional, one must design suboptimal estimators for practical
implementation on a dipgital computer. As mentioned in Section 1.1, many
researchers have developed suboptimal estimators based upon linearization
and vector space methods. However, motivated by the successful application
of Fourier analysis in the design of nonlinear filters (see Willsky [W6]
and Bucy, et al. [B9]), the work of Ito [I3], Grenmander [G4], McKean [M7],
[M8], Yosida [Y1]-[Y3], and others on random processes on Lie groups, and
the successful application of Lie-~theoretic ideas to deterministic systems,
we are led to investigate the use of harmonic analysis on Lie groups in
nonlinear estimator design. The basic idea is to exploit the Lie group
structure of certain classes of systems in order to design high-performance

suboptimal estimators for these systems.

As with estimation, the problem of the stability of stochastic systems
has received much attention, and general methods (including Lyapunov
methods) have been developed. Qur approach to stochastic stability will
be similar to our approach to estimation: we will investigate classes of
systems (bilinear systems) for which we can use Lie-theoretic concepts

in order to derive stability criteria.

~14-
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1.3 Synopsis

We now present a brief summary of the thesis. In Chapter 2 we review
gome of the important results for deterministic bilinear systems, and we
discuss stochastie bilinear systemws in more detail. Chapter 3 is concerned
with stochastie stability of bilinear systems, primarily those driven by
colored noise. Exact stability criteria are presented for bilinear systems
evolving on solvable Lie groups, and approximate techmigues for other
cases are discussed. 1In Chapter 4 we present some stochastic bilinear
models vhich relate to the problem of the estimation of rotational processes
in three dimensions; these models serve as one motivation for the estimation
techniques discussed in Chapters 5 and 6. In Chapter 5 we consider classes
of systems for which the optimal conditional mean estimator comsists of a
finite dimensional nonlinear system of stochastic differential equations
{the major results are proved in Appendix D). We also discuss a class of
suboptimal estimators which are motivated by these results. 1In Chapter &
we investigate the use of harmonic analysis techniques in the design of
suboptimal filtérs for bilinear systems evolving on compact Lie groups

and homogeneous spaces.

In Chapter 7 we summarize the results contained in this thesis and
sugzgest some possible research directions which are motivated by this
research, In addition, four appendices are included to supplement the
discussions presented in the thesis., Appendix A contains a summary of
the relevant results from algebra and differential geometry. In Appendix
B we review the theory of harmonic analvsis on compact Lie groups, which
is used primarily in Chapter 6. Appendix C contains a proof of a version
of Fubini's theorem which is used in Chapter 5 and Appendix D. Tinally,

Appendix D contains the proofs of the major results in Chapter 5.
-15=



‘ CHAPTER 2

BILINEAR SYSTEMS

2.1 Deterministic Bilinear Systems

The basic deterministic bilinear equation studied in the literature
[Bl]“{BS],[Dl],[Hl],[Il],[J3],[MS],[MG],[SG], is
N
ko) = b+ D w0 Al x(® (2.1)

. i=]
where the Ai are given nxn matrices, the u, are scalar inputs, and x is
either an n-vector or an nxn matrix. As discussed in [B1], the additive

control model
N

x(t) = [BD + Z u, () B x(t) + Cu(t) (2.2)

i=1

(here u is the vector of the ui) can be reduced to the form (2.1) by

state augmentation. As the many examples in the above references
illustrate, bilinear system models occur quite naturally in the con-

sideration of a variety of physical phenomena. R

The analysis of bilinear systems requires some concepts from the
theory of Lie groups and Lie algebras. The relevant results are summarized

in Appendix A,

Associated with the bilinear system (2.1) are three Lie algebras:

T
B = {Apseeeshd, (2.3)
2, = {2d, B , 10,1,...1,

a

Notice that .‘E’BCQOC F: in fact, Q; is the ideal in & generated by

{Al,...,AN}. We also define the corresponding connected Lie groups

-16-



G = {expﬁy}G G, = {expS?o}G B = {expsg}g (2.4)

Then BC GJ: G, and G0 is a mormal subgroup of G [J3],([S81].

The relevance of these Lie groups and Lie algebras to the analysis
of (2.1) is illuminated by first: considering the case in which x is an
nxn matrix. It can easily be shown [J3] that if x(to) £ G, then x(t) € G
for all t 5;t0. In other words, the bilinear system evolves on the Lie

group G. If x is an n-vector, then the solution to (2.1) is given by

x(t) = X(£)x(0) (2.5)
where the transition matrix X(t) satisfies

N

X(t) = AD + ;;1 ui(t) Ai X(t); X =1 (2.6)

i,e., X(t) evolves on G. Thus the evolution of x(t) is governed by the
action [W1l] of the Lie group G om x(0), as defined in (2.5)-(2.6). In
addition, the Lie algebras defined above are intimately related to the

controllability of (2.1), as described in [B1],[H1],{J3].

One important aspect of the research dome so far by other researchers
deals with the relationship between bilinear systems and more general

nonlinear systems. Consider the nonlinezr system

N
x(t) = ao(x(t)) + ;21 ai(x(t)) ui(t); x(0) = x_ (2.7)
y(t) = c(x(t)) (2.8)

where ¢ and a,, i=0,1,...,N are analytic functions of x in some neighbor-
'E y g

hood of the free response. Such systems are called linear—analytic.

Brockett [B25) shows that, under very general conditions, the output of
a linear-analytie system has a Volterra series expansion (this will be

-~17-
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discussed in more detail in Chapter 5). Isidori and Ruberti [I1] have
derived conditions on the Volterra kernels under which the Volterra series

is realizable with a finite dimensional bilinear system.

Krener [K61-[K9], Hirschorn [H1],[H2], and Sedwick [S11], [S12] have
developed an altermative approach, which we will refer to as the "bi-
linearization” of noniinear systems, We require some preliminary

definitions [Wll] in order to deseribe this approach.

Definition 2.1l: Let M be a differentiable manifold, Mx the tangent

space to Mat x€ M, and T(M) = U Mx the tangent bundle of M. A
¥ EM
smooth (analytic) vector field on an open set U in M is a ¢ (analytic)

map f: U > T(M) such that To £ = identity map on U, where W is the

projection from T(M) onto M. A smooth curve ¢xo(t) in M is the integral
curve of £ through X if it is the solution of the differential equation

x(t) = £(x(t)), x(0) = X . If for every x € M, ¢, () exists for all
o
. . . A
t € R,then f is complete. In this case, if we define ft(xo) = ¢X0(t),
the collection {ft, t € R} of maps from M to M is called the l-parameter
group of f£. Each ¢t is an element of diff (M), the group of diffeomorphisms

from M to M,

Consider the nonlinear system (2.7) where x € M and 8,30 es sy are
analytic vector fields, We define the Lie bracket of two vector fields

to be the vector field
[ai, aj](x) = ai(x) aj - aj(x)ai

If M = R" ve identify M_with R for all x € R" and

da, da,
[2;, 2,1(0) = 37 (Wa @) - 525 (a; (x)

-18~-



where (Baj/ax)(x) is the Jacobian matrix of the map aj: R* + R®. The

Lie algebra generated by 8 5evs sy under this Lie bracket is denoted by

L = {ao, al,...,aN}LA

Krener [K7] shows that if & is finite dimensional and certain other
technical conditions are satisfied, then there exists an equivalent
bilinear system which preserves the solutions of (2.7) locally (i.e.,
for small t). He also shows that, even if & is infinite dimensional,
then (2.7) can be approximated by a bilinear system, with the error

between the solutions growing proportionately to an arbitrary power of t.

Hirschorn [H1], [H21, employing an important result of Palais [P3],
proves a global bilinearization result, Given the system {(2.7), where

x e M and a seresdy are analytic vector fields, we define

N
D = {ao + 2;1 0qas, O € R} and consider the subset of difi(M)

G = {fi o fi G...0 £
1 2 k

o

: £ e D, t; E R, k=1,2,...}

(2.9)
where fi is the l-parameter group of fi. Notice that &?={D}LA = {ao"'°’aN}LA'
Palais shows that if £ is finite dimensional, then G(D) can be given the
structure of a connected Lie group G with Lie algebra %(G) isomorphic to
% 1f, in addition, G is isomorphic to a matrix Lie group, then there

exists a bilinear system of the form (2.6) such that the solution x({t)

of (2.7) is given by

x(£) = E(t)(x(0)) (2.10)

where X(t) £ G.

_19_
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The action of X(t) on x(0) in (2.10) need not be via matrix-vector
multiplication; in general, this action can be highly nonlinear. However,
if M and G are compact, another result of Palais [P5] shows that there
exists a finite dimensional orthogonal representation D of G (see Appendix
B) on the space R" (for some m) and an imbedding $: M + R (see [W1ll,

p. 22) such that
P (L) (x(0)))= D(X(E))Y(x(0)) (2.11)

where the action on the right-hand side of (2.11) is given by matrix-
vector multiplication. In this case, (2.7) can be solved by solving the
bilinear system (2.6) for the orthogonal matrix D{(X(t)), performing the
multiplication in (2.11), and recovering X(t)x(0) via the 1-1 mapping V.
The basic idea here is to "1ift" the problem onto a Lie transformation
group acting on M which evolves according to a bilinear system (see [Hi],
[P3], [P4]; this is also related to the recent work of Kremer [K11]).

These techniques reveal the generality of deterministic bilinear models.

2.2 Stochastic Bilinear Systems

Stochastic biiinear systems are described by equations such as (2.1),
in which the u, are stochastic processes. Such systems have been con-
sidered by many authors [B3]-[B71,[C51,[E2],[E3]},[13]1,£321,[K31-[K5],
[L2-1L51,[M8], [M14],[541,[851,[WL]-[W7]. In considering stochastic
versions of (2.1), one must be careful to use the appropriate stochastic

calculus. TFor instance, if u(t) is a vector zero-mean white noise with

Efu(tiu’ (s} ] = Q&) 8 (t-s)

then the Ito stochastic differential analogue of (2.1) is

—-20-—




N i
ax(e) = {[a_ + J Z Q5 (&) AjA Tde + z A gdw, ()} x(t)
i,j=1 i=1

(2.12)
where Qij is the (i,j)th element of R and w is the integral of uj i.e.,

w is a Brownian motion (Wiener) process with streagth Q{t) such that

min(t,s) '
Ejw(t)uw'(s)] = d/r Q(t)dt (2.13)
“0

Equation (2.12) can be derived in two ways: first, if x is an nxn

matrix, (2.12) can be viewed as a generalization of McKean's injection
of a Brownian motion into a matrix Lie group [M7],[W1],{L4]}. Equation
(2,12) can also be obtained Zrom (2.1) by adding the appropriate Wong-

Zakai correction term [W9],{Wl0], which in this case is

N
1
7 izj=1 Qij(t)AiAj x(t)dt (2.14)

The addition of this correction termw, which transforms the Stratonovich
equation into the corresponding Ito equation, ensures that (in the case
that x is an nxn matrix) x(t) will evolve on G = {expﬁ?}c in the mean-

square sense and almost surely [L&],[L81,[M7].

Associated with the Ito equation (2.12) is a sequence of equatioms
for the moments of the state x(t), first derived by Brockett [B3],[B4].
We will assume first that x is an n-vector satisfying (2.12). BRecall
that the number of linearly independent homogeneous polynomials of

degree p in n variables (i.e., f(cxl,...,cxn) = cpf(xl,...,xn)) is given

by
n+p-1
- t
N(n,p) = = %I%::;I);T (2.15)
P
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We choose a basis for this N(n,p) - dimensional space of homogeneous

polynomials in (xl,...,xn) consisting of the elements

P p_pl P‘P]_' ven -pn—l P p P n
< 1 x 2 n o e >0
.o 1 2 nooxn ) — Pi p’ pi —_—
Py P, Py i=1
(2.16)
If ve denote the vector consisting of these elements (ordered lexico-
graphically) by x[p], then x[P] is a symmetric tensor of degree p [H5],
and
al [P = 1=PT] (2.17)
where ||x|[| = ¥x"x. It is clear that if x satisfies the linear dif-
ferential equation
x(t) = Ax(t) (2.18)
then x[P] satisfies a linear differential equation
i[p](t) = A x[P] (t) (2.19)

The matrix A[p] can be easily computed from A (see Blankenship [B26]),

and in fact is a linear function of A (so that (aA+B)[p] = aA[p]+B ).

[p]

For amn interpretation of Ap as an infinitesimal linear operator on

symmetric tensors of degree p, see [B3].,[G6]; A is also related to the

(pl
concept of Kronecker sum matrices [B13]. We note only that the eigenvalues

of A[p] are all possible sums of p (not necessarily distinct) eigenvalues

of A,
[p]

Brockett has shown that if x satisfies (2.12), then x satisfies

the Ito equation
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(2.20)
Taking expected values, we get the linear pth moment equation
N
gt =Pleey] = {a +% A, A }E[xPle) (2.21)
[p] i,3=1 “Ipl “Ipl

Moment equations can also be derived for the case of an nxn matrix X

satisfying (2.12). We denote by A[p] the matrix which verifies

y = ax=3yPl = pIP] L[P] (2.22)

Some properties of the matrix A[p] are given in [B3]. A[p] can be

interpreted as a linear operator on symmetric tensors of degree p [B3],

[G6], and is known as the symmetrized Kronecker pth power of A [M16]. 1In

fact, Aj ; is the infinitesimal version of alPl,

1f X satisfies (2,12), it is easy to show that X[p] also satisfies

(2.20) and (2.21). The analysis of the moment equations for x and X is

useful in studies of both estimation and stochastic stability for the
bilinear equation (2.12), because the infinite sequence of moments contains
precisely the same information as the probability distribution of x or X

(if the moments are bounded and the series of moments converges absolutely

(P4, p. 1571).

Another case of considerable importance arises if u in (2.1) is a

colored noise generated by a finite dimensional linear stochastic
differential equation
dE (£) = F(t) & () dt + G(t) dw(r) + a(t) dt (2.23)

ult) = H(L) £ (t) (2.24)

-23-
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where &, F, G, and H are known and w is a standard Wiener process (i.e.,
a Wiener process with strength I). In this case, there is no correction
term added to (2.1), because u is "smoother" than white noise. As in the
deterministic case, x evolves on the Lie group G. Notice thet x by itself
is not a Markov process, but the augmented process y = (x,£) is. The
equatiorn for y is then described by (2.1), (2.23), (2.24); it obviously
involves products of the state variables x and §. Thus it does not
satisfy the Lipschitz and growth conditions usually assumed in proving
the existence and uniqueness of solutions to Ito stochastic differential
equations [J1],[W8]., However, Martin [ML1] has proved the existence and
uniqueness (in the mean-square sense) of solutions to (2.1) driven by a

scalar colored noise; the extension to the vector case is straightforward.

In Chapters 4-6, we will consider the estimation of processes
described by stochastic bilinear equatioms of the types just discussed.
We now briefly describe the types of measurement processes that will be

considered,

One very important measurement process consists of linear measure-

ments corrupted by additive noise
dz(t) = L(x(t), &(tY) dt + dv(t) (2.25)

where L is a linear operator (recall x is either an n-vector or an nin
matrix and £ is a vector) and v is a Wiener process. The important
implications of linear measurements for bilinear systems will be discussed
at length in Chapters 5 and 6. In additiom, the bilinear system-linear
observation model of (2.12), (2.25) is gemeral enough to include a model

with the bilinear system (2.12) and observations

24—
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ay(e) = 2, T Ge(e), %(e),0en,x(E))dE + R 20e) dv(e)  (2.26)

=l

where LP is a p-linear map. In this case, we can (following Brockett [B2]

in the deterministic case) define the augmented state vector

i = (x" x[Z!"...,x[Q]'):

(2.27)

which will again satisfy a bilinear equation (see (2.20)). However, the

observation equation 1is now linear in the state X.
A second observation model is the "multiplicative noise case"
Z{t) = X(£) V(&) ) (2.28)

in which Z, X, and V are all nxn matrices. Examples of physical systems
which can be modeled as bilinear systems with observations described by
(2.25) or (2.28) will be discussed in Chapter 4, However, the development
of estimation techniques in Chapters 5 and 6 will be limited to the linear
observation processes (and their gemeralizutions, as discussed above). Im
Chapter 5, we will derive finite dimensional estimators for certain classes

of bilinear systems driven by colored noise.

As an example of the type of estimation problem we will consider in
Chapter 6, suppose the n-vector x satisfies the stochastic bilipear
equation (2.12) with Q(t) = I, and the linear observations are of the
form

dz(t) = H(t)=x(t)dt + dv(t) (2.29)

where v is a Wiener process of strength R(t). Then the nonlinear

filtering equation (1.7) and the moment equation (2.20) yield

-25-
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where the innovations proeess is given by

dv(t) = dz(t) - H(E)E [x(t)]dt

(2.30)

(2.31)

The filter which computes ﬁ(tlt) is obviously infinite-dimensional in

general, since the equation for Et[x[p](t)] is coupled to the equation

for Er[x[P+1](t}1. The design of suboptimal filters for the case in

which x evolves on a compact Lie group or homogeneous space will be

discussed in Chapter 5.
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CHAPTER 3

STABILITY OF STOCHASTIC BILINEAR SYSTEMS

3.1 1Introduction

The stability of stochastic bilinear systems has been investigated
recently by Brockett [B3], [B4], Willems [W211-[W23], Blankenship [B6],
[B7], [B26], and Martin [M1] (Martin's thesis also contains a good
summary of previous work on this subject). Many definitions of stochastic
stability are used by these authors, but we will consider only the
following definition for bilinear systems with white noise (equation

(2.12)) or colored noise (equation (2.1)), in which x is an n—-vector.

Definition 3.1: A vector random process X is pth order stable if

E[X[P](t)] ig bounded for all t, and x is pfh order asymptotically

stable if

1im E[x'Pi(e)] = 0 (3.1)

ts w
The bilinear systems (2.1) and (2.12) are pth order (asymptotically)
stable if the solution x is pth order (asymptotically) stable for all
initial conditions x(0) independent of the ui(in (2.1)) or the v,

(in (2.12)) and such that E[x[p](ﬁ)] < e,

We first congider the white noise case (2,12). Since the pth
moment equation (2.21) is linear, the usual stability results for lipear

systems [B8], [C2] immediately yield the following theorem.

Theorem 3.1: The system (2.12) with R(t) = I is pth prder

asymptotically stable if and only if the matrix

-2




N

N > 4, (3.2)
(pl i=1 [pl

has all its eigenvalues in the left half plane (Re ) < 0). The system is

pth order stable if all the eigenvalues of Dp have negative or zero real

parts, and if A is an eigenvalue with Re(A) = 0, then X is a simple zero

of the minimal polynomial of DP.

The explicit computation of the eigenvalues of DP in terms of
Ao’ Al,...,AN is an unsolved problem in the general case. However,
Brockett [B4] has shown that if Ao’ Al""’AN are all skew-symmetric
and (2.1) is controllable on the sphere Sn_l, then the solution of
(2.12) is such that all moments approach the moments associated witl
the wniform distribution on Snﬁl as t approaches infinity. He has also
shown [B3] that in the scalar case (n = N = 1) it is not possible for
(2.12) to be pth order stable for all p (assuming that Al #0).
Willems [W22] has derived explicit necessary and sufficient condition§
in terms of the eigenvalues of Ao, Al""’AN for the pth order asymptotic
stability of (2.12) in the case that & = {AO,Al,...,AN}LA is solvable (see
Section A.3). However, this has not been accomplished in the general

case (or, for example, if & is semisimple).

In the next section, we present a2 procedure for obtaining necessary
and sufficient conditions for pth order (asymptotic) stability of the
system (2.1) driven by colored noise, for the special case in which &
is solvable. In Section 3.3 we discuss some approximate techniques
for deriving sufficient conditions for stability in the case that &

is not solvable.
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3.2 Bilinear Systems with Colored Noise~~The Solvable Case

In this section we analyze the stability of the bilinear system
{(2.1) driven by a colored noise process u, Assume that x is an n—vector

and u is a RGaussian random process independent of x(0) with
Efu(t}] = m(t) (3.3)
E[ (u(t)-m(t)) (u(s)-m(s)) '] = P(t,s) (3.4)

The purpose of this section is to show that necessary and sufficient
conditions for pth order (asymptotic) stability can be derived if

&= {AO, Al""’AN}LA is solvable. We first ouiline one general procedure
for determining these conditions, and then present several examples to

illustrate the method.

As noted in Chapter 2, we can write the solution to (2,1} in terms
of the transition matrix X via (2.5)-(2.6). If ¥ is solvable, we can
derive a closed-form expression for X in terms of u. The first work on
the derivation of closed-form expressions for the solution of (2.1) in
the solvable case was done by Wei and Worman [Wl4], [W15]. Martin [M1]
used their results to calculate stochastic stability conditions in the
solvable case. Our alternate, but computationally equivalent, approach
proceeds as follows.

First we make use of Lemma A.l, which proves the existence of a
1

(possibly complex-valued) nonsingular matrix P such that Bi & PAiP—

is in upper triangular form for i = 0, 1,..., ¥, Then the equation

N
(t) = (B, + 2 B,u, (£)]Y(e)3 Y(O) = 1 (3.5)

i=1 :
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. b

can be solved in closed-form by quadrature.

X(t) = p Ly (e)p

Consequently

(3.6)

and X involves only egponentials and polynomials in the integrals of the

components of u (see Example 3.3).

Since u is Gaussian and independent of

x(0), the expectations of the components of X can be evaluated in closed

form (see the examples). Hence

E[x(t)] = E[X(t)] E[x(0)]

(3.7)

can be evaluated in closed form, and we can determine necessary and

sufficient conditions for first order stability.

In order to determine conditions for pth order stability, we con-

sider the equation for x[p}

d

Let

Since [B3]

(8,311, = Ay By

N
. X[P](t) = [AD[ | -+ 2 Ai[p]ui(t):l X[p](t)
LA =

(3.8)

(3.9)

(3.10)

we see that Q%P1 is solvable if and only if & is. Therefore, we can use

the preceding analysis to determine first order stability conditions for

(3.8) (i.e., pth order stability conditions for the original system

(2.1)).

Example 3.1 [M1], [B8, p. 581: Consider the scalar system

x(t) = (a + u(e))x(t)

=30~

(3.11)
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where a is constant and u is a Gaussian random process with

E[u(e)] = 0 Elu(t)ult+r)] = o2e~l ! (3.12)
where o > 0. The solution to (3.11) is
x(t) = e2FMN 0y (3.13)
(o
nee) = f u(s)ds (3.14)

0

Recall [M11] that the characteristic functiom of a Gaussian random

vector vy with mean m and covariance P is given by

1
M _(u) = E[eiuiy] = eiu'mr Z u'Pu
y

(3.15)
Since n in (3.14) is Gaussian, we can use (3.15) to compute
1 2 . g>, -at
E[x(t)] = E[x(0) Jexp {at + GOt + QE-(e o -1} (3.16)
o
Hence (3.11) is first order asymptotically stable if and only if
2
g
{notice that this requires a < 0). Since
T F(8) = (pa + pu(e))x’ (r) (3.18)
we have that (3.11) is pth order asymptotically stable if and only if
2
a < - E.C.F._
o

(3.19)
Also, a = —pozla implies pth order stability.

Example 3.2 [W23], [M12}: Consider the n-dimensional system (2.1),

where u is a Gaussian random process with statistics (3.3)-(3.4), and
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assume that & is abelian. Then the solution of (2.1) is

N t
x(t) = exp(AOt){ I exp[Ai .}P ui(s)ds] x(0)}
i=1
0

As in the previous example, the statistics of x are completely determined

(3.20)

by those of the integral of the noise process u, and explicit stability

criteria can be derived.

For example consider the system
x(t) = Ax(t) + u(t)=(t) (3.21)

where A is a given nxn matrix and u is the same as in the preceding

example. It can be shown [M12], [W23] that (3.21) is pth order
asymptotically stable if and only if

Re(),) < - pG2 /ot

for all eigenvalues hi of A. TFor a more complete discussion of the

abelian case, see Willems [W23].

Example 3,3: Consider the system

3
x(t) = [z Aiui(t)] x(t)

(3.22)
i=1
where
0 O 1 -1 i 0
A e A = A =
Vola 1 2 |1 = 3 b oo
and u is a stationary Gaussian random process with statistics
Blu(®)] = m 2 [n, m), m,]" (3.23)
1 722 73
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E[(u(t)-m) (u(s)-m}'] = P(t,s) = P(t-s)

(3.24)
It is easy to verify that & is solvable and
1 o
P= J (3.25)
1 -
triangularizes %, Thus if y = Px, then
. u3(t) uz(t)
y(t) = y () (3.26)
¢ ul(t)
and Y
t t t iy
exp f u3(s)ds fexp f u3(s)ds +f ul(s)ds u2(T)dT
0 0 T 0
y(t) = . ¥(0)
0 exp ,I‘ ul(s)ds
- 0
2 Y(e)y (o)

(3.27)

The expectations of the quantities in (3.27) can be evaluated by means

of the characteristic function (3.15). Some simple calculations yield

t
= 1
E[Yll(t)] = exp[m3t 5 f f P33(01—02)d02dcl] (3.28)
0o “o
P
E[Y,,(t)] = explmt + 5 [ f P, (0,-0,)d0,do ] (3.29)
0 0

t
E[Y,,(c)] = f (n, + B(s)) explmy(t~T) + m T + %y(s)]ds
0

(3.30)
-33~
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B(s) = f P23(s—c)d0 + f le(s—o)dd (3.31)
s 0
t S L L
Y(s) = 2f f P31(°1'°2)d02d01 + f f P33(01—02)d02dol
s 0 (] s

] S

f P, (0,-0,)do,do, (3.32)
1]

g

Then conditions for asymptotic stability can be determined from the

closed-form expression
Efx(t)] = P IE[Y(£) P E[x(0)] (3.33)

For example, suppose that Ups Uy, and u, are independent with

3
E[ui(t)] =m, i=1,2,3, and

- g2 .
Elu, (£)u, (c41)] = 0 exp[—ailTl], a, >0 i=1,2,3

(3.34)
In this case the system (3.22) is first order asymptotically stable if

and only if

2 2
m < -max(cl/al, 03/u3) (3.35)

Other examples of this technique are discussed in [M12].

3.3 Bilinear Syst: ™= with Colored Noise--The General Case

I1f the Lie algebra & is not solvable, then (2.1) canmnot be solved

in closed form, and the approach of the previous section is not applicable.
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In this section we discuss some approximate methods fur deriving

stability conditions.

Blankenship [B26] has used some results from stochastic averaging
theory to derive conditions for the stability of the "slowly varying"
portion of the moments of (2.1) in the case that the noise u(t) is
bounded and satisfies some other technical conditions. However, the

boundedness assumption excludes Gaussian noise processes.

One procedure for deriving sufficient conditions for the pth
order stability (p even) of a general bilinear system driven by
Gaussian noise is based on a method of Brockett [B27}. Assume that

x(t) satisfies
x(t) = [ao + Bu(t)]lx(t) (3.36)

where u is a Gaussian process satisfying (3.12). We use a simple in-

equality [B8, p. 128] to show that
Lo(x' (£)x(£)) = x' (£) [AHA" + u(£) (B + B') Ix(t)

glkmax(A + A") + u(t)kmax(B + B") Ix' (£)x(t)

(3.37)
where Amax(P) denotes the maximum eigenvalue of P. Hence
x' (£)x(t) < y2(t) (3.38)
where y is a scalar process satisfying
F(e) =5 D\ (A + A" + u(Or (B + B)1y()
7 = [x' (012 &
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or, equivalent, we have

x' (£)x(t) < n(t) (3.40)

vhere N is a scalar process satisfying

n(t) [?\max(A + A") + u(t)kmax(B + B') In(t)

(3.41)

[

n(0) = x'(0)x(0)

The condition of Example 3.1 then states that (3.41) is pth order
asymptotically stable (which implies that (3.36) is (2p)-th order

asymptotically stable) if

2 ty 12
lmax(A +A') < - po [lmax(B + B 1%/ (3.42)

The stability conditiom (3.42) could have been derived from (3.37) by
a direct application of the Gronwall-Bellman inequality [B8, p. 19].
However, the present formulation suggests generalizations in a certain

direction which will be discussed at the end of this section.

The following examples indicate that this procedure, while pro-
viding useful stability criteria in some cases, often provides little
cr no information about the stability of (3.36). This is to be expected,
because we have essentially bounded the process x in (3,36) by a scalar

process, thus neglecting many of the important characteristics of x.
Example 3.4: Let B =1 and
-1 2
A =
0 -2
Then a simple computation shows that Amax(A 4+ A'") = -3 + /5, and the
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criterion (3.42) implies that (3.36) is (2p)~th order asymptotically

stable if

2
< SZ;E © 2 (.191) (3.43)

QlQ
<

Since & is abelian, Example 3.2 gives the necessary and sufficient

condition for asymptotic stability:

ag 1
= < {3.44)

Thus (3.42) provides a sufficient condition which is, however, con-
servative (i.e., (3.42) provides a smaller region of stability than

Example 3.2).

Example 3.5: Let A be arbitrary and let

- [

Then Amax(B + B') = 0, and the condition (3.42) implies (2p)-th order

asymptotic stability of (3.36) if
T
A B+ AT <0 (3.45)

Notice that this result is independent of the noise statistics.

Example 3.6: het B=1 and
-1 2
A =
0 -1
Since Amax(A + A') = 0, the condition (3.42) yields no information
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about asymptotic stability. However, we know from Example 3.2 thetr
a necessary and sufficieut condition for pth order asymptotic stability

of (3.36) is

2

QIQ

1
< 3 (3.46)

Example 3.7: Consider the damped harmonic oscillator, in which

o N A

where £ > 0. We again have Amax(A + A") = 0, so (3.42) provides no

information about stochastic stability.

The damped harmonic oscillator of Example 3.7, for which the
general criterion (3.42) is not useful, has been considered by Martin
[M1] from a different point of view. Martin investigated the second
order (mean-square) asymptotic stability of only the first component
Xy (the position}. He expanded the solution xl(t) in a Volterra series
and bounded this series term—~by-term with the solution of a scalar
equation, thus obtaining sufficient conditions for the mean-square
asymptotic stability of xqe He then optimized over the parameters

of the scalar system in order to obtain the largest region of stability.

Both of these methods basically consist of bounding x'(t)x(t)
{or xi(t)), where x is the solution of (3.36), by yz(t) (where y is
the solution of a scalar system). The results of Example 3.1 then
provide a sufficient condition for (2p)-th order asymptotic stability.

However, the techniques of Section 3.2 emable us to compute necessary

~38~
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and sufficient stability conditions for sysitems more general than scalar
systems—-namely, systems ' which & is solvable. It thus seems
reasonable to conjecture that better stability conditions (i.e.,

larger regions of asymptotic stability) can be derived by bounding

x' (t)x(t) (where x is the solution of (3.36)) by y'(t)y(t) (where y is

the solution of
Y(t) = (A + Bu(t))y(t) (3.47)

and A and B are upper triangular). We have attempted to generalize
to the solvable case both of the above methods of bounding, but our

efforts have been unsuccessful to date.
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CHAPTER 4

MOTIVATION: ESTIMATION OF ROTATIONAL
PROCESSES IN THREE DIMENSIONS

4,1 Introduction

Many practical estimation problems can be analyzed in the frame-
work of bilinear systems evolving on Lie groups or homogeneous spaces.
For example, several commmications problems (such as the phase
tracking example of Chapter 6) can be viewed as bilinear systems
evolving on the cirele 5 [B91,[G2],[L21,M9], (W3], [We],[W7],[W12].

As we shall see in subsequent chapters. the fact that S1 is an abelian
iuie group (i.e., rotations in one dimension commute) provides an
important simplification. Im this chapter we formulate several
problems of practical importance involving rotations in three

dimensions {(we will rely substantially omn the discussion in [W12}).
These problems are considerably more difficult than those in one
dimension, since rotations in three-space do not commute [M8],[S4],[W2].

In this chapter, we will make several approximations in order to
drvelop models for several physical systems. These approximations
are often justifiable. However, we use these models primarily to
find useful filter structures for such problems. As we will show in
Chapters 5 and 6, these models do lead to novel and uwseful filters.

The problem of estimating the angular velocity and orientation
(ot attitude) of a rigid body has been studied by many authors [B4],
[B10],[B18],[L6],[L8], [M10],[84]1,[85],[W2],[W13]. In general the
optimal estimator (or filter) is infinite dimensional, so practical

estimation techniques for these problems are inherently suboptimal.

=40~
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One structural feature of the rigid body orientation-—angular velocity
problem which is very important is that the space of possible orienta-
tions defines a Lie group [W2],[S4],[S5], and the combined orientation-
angular velocity space is the tangent bundle of the orientation space
and is thus a homogeneous space [BlLl]; in fact, it can be given a Lie
group structure isomorphic to the Euclidean group in three-space [M4].
There are also Lie—theoretic interpretations of four of the most widely
used representations of the attitude of a rigid bedy —- direction
cosines, unit quaternions, Euler angles, and Cayley-Klein parameters.
We will exploit this Lie group structure in our consideration of the
estimation problem.

We will consider only the direction cosine and quaternion

descriptions; the other representations are discussed in [W2] and [S5].

4.2 Attitude Estimation with Direction Cosines

The orientation of a rigid body can be described by the matrix of
direction cosines {W17],[E4] between two sets of orthogonal axes ——
one rotating with the body (b-frame) and the other an inertial
reference frame (i—-frame). The direction cosine matrix is a 3x3
orthogonal matrix (X'X~=I) with detX = +1. The set of all such matrices
form the matrix Lie group S0(3)[B1],[S1],[W2] (see also Appeﬁdices A
and B). Let Cg denote the direction cosine matrix of the B-frame with
respect to the a-frame. If the 3-vector £(t) is the angular velocity
of the body with respect to inertial space in body coordinates, the
evolution of the orientation of the body is described by the bilinear
equation
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.
X(t) = ~ F;i(t)RiJX(t) {(4.1)

i=1

where X(t) é C?(t) £ 50(3) and the Ri’ given by

0 0 0O 0 0 1 0 -1 0_]

R, = 0 0 -1 Rz =310 0 O Ry = 1 0 0 (4.2
0 1 © -1 0 © 0 0 @
- - - — L_ -

form a basis for so(3), the matrix Lie algebra associated with S0(3).
The fact that S0(3) is a simple Lie group {see Appendix A) complicates
the study of dynamics on 80(3), because this implies that there is no
global closed-form solution to (4.1). Weil and Norman [Wl4],[W15] have
shown the existence of local expressions for the solution to equations
of the form (2.1); however, these solutions are global only in certain
cases. We will exploit this fact for the case of solvable Lie groups
in order to obtain finite dimensional optimal nonlinear estimators in
the next section. We also note that the local Wei-Norman representa-
tion of the solution of (4.1) corresponds to an Buler angle description,
which is well known to exist only locally (see [W17}, where this fact
is related to the phenomenon of "gimbal-lock").

We assume that the angular velocity in (4.2) is a stochastic

process satisfying

dE(t) = £(t)dt + A(t) £ (t)dt + G(t) dw(t) (4.3)

where f and G are known, £(0) is normally distributed, and w is a
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standard Wiener process independent of £(0). Here f is a vector of
known torques acting on the body, and the Brownian motion term
represents random disturbances. The angular velocity equation (4.3) is
simpler than the usual nonlinear Euler equations; this approximation

is reasonable in some cases (see [W1l21]).

We will consider three different measurement processes -- one
motivated by a strapdown inertial navigation system, one by an inertial
system in which a platform is to be kept inertially fixed, and one by a
star tracker. In a strapdown system [W17], one receives noisy informa-
tion about either angular velocity or incremental angle changes.
Assuming that the size of the increment is small, either type of

information can be modeled (see [W12]) by the Ito equation

1/

dz () = C(e)E()dt + s+ 2 (e)dv(t) (4.4)

where 8=8' > 0 and v is a standard Wiemer process, independent of £.

A second type of observation process is suggested by an inertial
system equipped with a platform that is to "instrument" (i.e., remain
fixed with respect to) the inertial reference frame. We must consider
the direction cosines relating the body-fixed frame (b~frame}, platform

frame (p-frame), and inertial reference frame (i-frame). Recall that
b
X(t) = ci(t) (4.5)

Also, by noting the relative orientation of the platform and the body

(perhaps by reading of gimbal angles {W17]).,we can measure
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Let

V(L) C;(t)

represent the noise due to platform misalignment.

drifts and other inaccuracies which cause platform misalignment by the

equations

np(t)

nb(t)

where nP and n denote the angular velocity of the b-frame with respect

Ep(t) + vp(t)

Eb(t) + v (£)

(4.6)

(4.7)

We model the gyro

(4.8)

(4.9

to the p~frame in p and b coordinates, respectively; EP and Eb denote

the angular velocity of the b-frame with respect to the i-frame in p

and b coordinates, respectively; and vp and

vb denote the error in the

measurement (the angular velocity of the i~frame with respect to ihe

p~frame) in p and b coordinates, respectively.

will be modeled as & Brownian motion process with strength S(t).

We now derive an equation for the platform misalignment V{t) (this

derivation is due to Willsky [W20]).

The error process v

For ease of notation, the derivation

will be performed using Stratonovich calculus (3 will denote the

Stratonovich differential).

The matrix M(t) satisfies

a(e) = [E ()ae + 7, () M(e)

where, for any 3-vector «,

Y

(4.10)




fEL)

g = - £ RO, (4.11)
Since [E4, p.119]
ﬁb(t) = M(t)ﬁp(t)M'(t) (4.12)
we have
au(e) = M(e) g (0)de +d5 (0] (4.13)
Since our measurement consists of
M(t) = X(t)V(t) (4.14)
the platform misalignment satisfies
V(t) = X' (£)M(t) (4.15)
and
av(e) = {-X' (£)E, (M(E)deHK" (M) [E (e)de +d T (€I M (0HM(2)}

{-x! (t)%b(t)mct)dt+x' (t)éb (£)M(E) dt+X" (t)M(t)J%p(t)}dt

i}

V(t)a‘?rp(t) (4.16)
or, in Ito form,

dv(t)

1

; 3
v(t) [—2 Ridvi(t)+% Z Sij(t)RiRjdt] (4.17)

i=1 i.3=1

and V is a left-invariant SO(3) Brownian motion (see Sectior 6.3 and

[L8],{M8],[W2]).
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The third measurement process is motivated by the use of a star
tracker [F2},[F3],[14],[{P1],[R1]. Ir a star tracker, the star chosen
as a reference has associated with it a known unit position vector a
in ipnertial coordinates, pointing from the origin of the inertial frame
along the line of sight to the star. The vector ¢ must be transformed
to take into account the position and velocity of the body; thus o will
be time-varying if the body is in motion (for example, if we are
estimating the attitude of a satellite in orbit). A second type of
time dependence in & arises because different stars {(with different
position vectors) can be used for sightings. As in [F2], the
measurement consists of noisy observations of the unit position
vector of the star in body coordinates (that is, observations of
Cz(t)a(t) plus white noise). We model such observations via the Ito

equation
_ 1/2
dz(t) = X{t)a(c)dt + 8 (£)dv(t) (4.18)
where 5=S' > 0 and v is a standard Wiener procsss.

For all three measurem:nt processes associated with the state
equations (4.1) and (4.3), the problem of interest is that of estimating
X{t) and &(t) given the past observatiomns: 2" 4 {z(s), 0<s<t} if we use
(4.4) or (4.18), or Mt A {M(s), 0<s<t} if our observations satisfy (4.14).
We will consider an estimation ecriterion of the constrained least-squares
type; i.e., we wish to find the estimate (i(tlt),z(tlt)) that minimizes

the conditional error covariance
J = BLE®)-E(e|e)) E@)-E(t|t))

terd R () -R(e| ) (X)X )} y" (4.19)
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subject to the constraint
X(ele) "(ele) =1 (4.20)

Here yt denotes either zt or Mt, depending on which observation process
we are considering. It is well-kmown [B16],[B21],[C4] that the optimal

estimate for the criterion (4.19)-(4.20) is given by

]

Ecele) = E(ele) & E[E@e) |yt (4.21)

R(e]e) [RCele) 'Ree| ey 172 (4.22)

I

X(t|e)

Notice that both of the observation processes (4.4) and (4.18) are
linear in the augmented state (X(t), £(t)). The implications of linear
measurements for bilinear systems will be explored in Chapters 5 and 6

with regard to estimation problems.

4.3 Attitude Estimation with Quaternions

A second way of characterizing the attitude of a rotating rigid

body is by a quaternion. The unit quaternions Q are defined by

4
Q 4 {qg=q, +q,i+q,j+aq klzg % = 1} (4.23)
1 2 3 471 £ i

i=1

where the group multiplication on Q is defined by the relations

2 .2 2

i=3ij=%"= -1 ij = -ji =k
(4.24)

]

jk = -kj = 1 ki = -ik = j

We note that there is a Lie group isomorphism [W1l] between Q and the

unit 3-sphere

.3 &y 2 2 2 2
57 = {(xl,xz,x3,x4)€R ixl +ox, + Xy X, = 1} (4.25)

>
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where we identify

(xl,xz,x3,x&) S — + xzi + x3j + xﬁk {4.26)

A vector X £ R” can be represented as a quaternion with 9y = 0:

% = xli + xzj + x3k (4.27)

If the quaternion q represents the orientation of the B-frame with

respect to the o-frame, then the vector x is transformed from

o—cooydinates to B-coordinates by

= *
Xg q %9 (4.28)
where the conjugate of q is defined by
gt = q " =q - qyi - g, - gk (4.29)
1 2 3 4 '
Comparing (4.28) to the equivalent expression in terms of direction
cosines
x, = C x (4.30)
B oo

we see that there is a Lie group homomorphism g : Q - S0(3) given by

glq; + qyi + g3 + q,k) =

2, 2 _ 2 _ 2 ]
q) * 4y -~ d3 - 4, 2(q593 = 9194) 2(q,q, + 4795)
2 _ 2, 2 _ 2
29,44 + 419,) 93 ~ 4y + 93 - 9, 2(4949,, = 9;95)
2 2 _ 2, 2
2(q,9, - 44495) 2(a59, + 4595) 9 ~ 9y ~ 493 T 9,

(4.31)

4,8




¥otice that

g(q) = g(-q) ¥ qENQ (4.32)

In fact, one can show that Q ® 83 is the simply connected covering

group [W1l] of 803, and we have the Lie group isomorphism
so(3) ~ q/{1} (4.33)
where {1} is the subgroup of Q containing those two elements.

1f £(t) is the angular velocity of a rigzid body with respect to
inertial space in body coordinates and q is tle quaternion representing
the orientation of the body frame with respect to inertial space, then

the orientation equation corresponding to (4.1) is

T [Z £, (DR, ()| T(®) (4.36)

where the vector correspoading to the quaternion q is q = (ql,qz,qB,qé)'

and thelii, given by

1 -1 0 0 0 100 0 0 0 -1
5 1 0 0 . 0 1 5 0 0 -1
B = 1o 0 -1 Ry = 11 0 Ry =10 1
0 1 0 0 -1 0 1 0
(4.35)

form the basis of a Lie algebra isomorphic to so(3). If q(0) is a
unit quaternion (i.e., q'(0)q(0) = 1), them §' (t)q(t) = 1 for all t.
Thus q evolves on the quaternion group for all t, or equivalently,
q evolves on 83.

Thus, one can consider attitude estimation problems by using the

quaternion equation (4.34), the angular velocity equation (4.3), and an
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appropriate measurement equation. In the case of the strapdown
navigation svstem of Section 4.2, equation (4.4) is again the ap-
propriate measurement. For the star tracker, the measurement
corresponding to (4.18) is

1/

dz(t) = glq(t)) a(r) + s2/2(r)av(r) (4.36)

where g(q) is defined in (4.31). ©Notice that this measurement is
quadratic in gq. As we remarked in Chapter 2, the bilinear system
(4.34) with quadratic measurement (4.36) can be transformed into a
bilinear system with a linear measurement by augmenting the state of
(4.34).

We can again use a constrained least-squares estimation criterion
for the system (4.3), (4.34) evolving on Q, with measurements z given
by (4.4) or (4.36) (see also [B15] and [G3]). In this case, we wish

to find the estimate (ﬁ(t|t), E(t|t)) that minimizes
J=E[E[®) - E(tlt))'(E(t) - E(t]t))
+@(t) - ACe]e)) @) - defe))]z"] (4.37)
subject to the constraint
" 28wyt 3
ace|e)||© 5 deefed" 9ele) =1 (4.38)
The optimal estimate is then given by

E(efe) = E(e]t) (4.39)

q(efe) = a?étt§) (4.40)

where ” again denotes conditional expectation.
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4.4 Satellite Tracking

A simplified satellite tracking problem can alsc be analyzed in
the framework of bilinear systems. Consider a satellite in circular
orbit agbout some celestial body. DBecause of a variety of effects in-
cluding anomalies in the gravitational field of the body, effects of
the gravitational fields of nearby bodies, and the effects of solar
pressure, the orbit of the satellite is perturbed. In this case, the
position x of the satellite can be deseribed by the simplified

bilinear model [W12]

3 3
- 1
dx(t) = 12'1 fi(t)Ri + 2 z Qij (t)RiRj dt
i,j=1
3
+ z Ridwi(t) x(t) {4.41)
i=1

where fi are the components of the nominal angular wvalocity and w, are
the components of a Wiener process with strength Q(t). If E[x'(0)x(0)]=1,
then E[x" (t)x(£)]}=1 for all t; thus x evolves on the 2-sphere 52 (the
same statement can be made aimost surely [L8]). We note that the
assumption in (4.41) that the perturbations in the angular velocity

are white is a simplification. For example, the anomalies in the
gravitational field of the celestial body are spatially correlated and
constitute a random field [P2], [W8]. However, the simplified model
(4.41) leads to simple but accurate on-line tracking schemes (see

Chapter 6).

If we are then given noisy observations of the satellite positiou

1/

dz (t) = H(t) x(t)dr + 5772 (t) dv(r) (4.42)
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where v is a standard Wiener process and S(t) = §'(t) > 0, our problem
is to estimate x(t) given {z(s), 0 < s < t}, and we can again use a
constrained least-squares criterion. Notice that this problem is also

of the bilinear system-linear observation type desecribed in Chapter 2.

Consideration of the many practical problems described in this
chapter, in addition to the theoretical questions posed in Chapter 1,
has led to the study of estimation problems for similar bilinear

models. These will be discussed in the next two chapters.
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CHAPTER 5

FINITE DIMENSIONAL OPTIMAL NONLINEAR ESTIMATORS

5.1 Introduction

In this chapter we will exploit the structure of particular classes
of systems in order to prove that the optimal estimators for these
systems are finite dimensional. The general class of systems is given
by a linear Gauss-Markov process £ which feeds forward into a nonlinear
system with state x. Our goal is to estimate { and x given noisy linear

observations of £. Specifically, consider the system

dE(t) = F(e)E(t)dt + G(t)dw(t) {5.1)
N

ax(t) = a (x(e))de + z a, (x(£))E, (£)dt (5.2)
{=1

dz(t) = H()E(E)de + B2 (0 av(t) (5.3)

where £{t) is an n-vector, =z(t} is a k-vector, z({(t) is a p-vector, w and
v are independent standard Brownian motion processes, R > 0, £(0) is a
Gaussian random variable independent of w and v, x(0) is independent of
£E{(0), w, and v, and {ai, i=0,...,N} are analytic functions of x. Also,
we define Q(t) 4 G(£)G"(t). Tt will be assumed (for technical reasons
which will become evident later in this chapter) that [F(t), G{t), H(t)]

is completely controllable and observable [B8].

As shown by Brockett [B25] in the deterministic case, considerable
insight can be gained by considering the Volterra series expansion of

the linear-~analytic system (5.2). The Volterra series expansion for
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the ith component of x is given by

co t t n (kls"':kj)
x, (t) = wOi(t) + z j J’ 2 Vi (t,dl,...,dj
j=1 0 0 kl,...,kj=1
. r
Ekl(cl) "k.(gj)dcl dd_‘i (5.4)
J
(g eoslt,)
th 1 3
where the j order kernel Wji is a locally bounded, piecewise

continuous function. We will consider, without loss of generality, only
(kl,...,kj)

triangular kernels which satisfy Wji

(t,ol,...,aj) =0 if
>o_3 t.m= 1,2,3,.... We say that a kernel w(t, 01,...,Uj) is

separable if it can be expressed as a finite sum

m o, . .
Wity 075000 = Y ¥g (©) ¥] (0) ¥ (9)eevy (0 (5.5
i=]

Brockett [B25] discusses the convergence of (5.4) in the deter-
ministic case, but we will not consider this question in the general
stochastic case., We will be more concerned with the case in which the
linear-analytic system (5.2) hag a finite Volterra series--that is, the
expansion (5.4) has a finite number of terms. Brockett shows that =2
finite Volterra series has a bilinear realization if and only if the
kernels are separable. Hence, a proof similar to that of Martin [M1]
of the existence and uniqueness of solutions to a bilinear system driven
by the Gauss-Markov process (5.1) implies that a finite Volterra series

in & with separable kernels is well-defined in the mean~square sense.

T

)



As discussed in Chapter 1, our objective is the computation of the
conditional means E(t]t) and %(t|t). The computation of g(tlt) can be
performed by the finite dimensiocnal (linear) Kalman-Bucy filter; moreover,
the conditional demsity of £(t} given zt is Gaussian with mean é(tlt) and
nonrando.i covariance P{t) [J1], [K1]. As discussed in Chapter 1, the
computation of i(t]t) requires in general am infinite dimensional system
of equations; it is not computed as one might naively guess, merely by
substituting %(tlt) intoe (5.2) in place of E(t) and salving that equation.

We shall prove that %(t|t) can be computed with a finite dirznsional

nonlinear estimator if the ith component of the soclution to (5.2) can

be expressed in the form

£.(t) .
x () =ed (5.6)
where gj is the jth component of £ (for some j) and n is z finite

Volterra series in £ with separable kernels.

It is easy to show, using Brockett's results on finite Volterra
series, that each term in (5.6) can be realized by a bilinear system

of the form

n
R(e) = £ (O)R(E) + A ()5 (£)x(0) (5.7)
k:

=t

where the Aj are strictly upper triangular {zero on and below the
diagonal). For such systems, the Lie algebra.&% is nilpotent (see
(2.3)). In Section 5.3, we shall show conversely that if (5.2) is a
bilinear system with Q% nilpotent, its solution can be written as a

finite sum of terms given by (5.6); hence, such systems alsoc have
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finite dimensional optimal estimators. These results thus generalize
the results of Lo and Willsky [L2] (for the abelian case) and Willsky
[W4&]. The abelian discrete-time problem is also considered by Johnson

and Stear [J2].

In Section 5.2 we state the major theorems concerning finite
dimensional estimators for systems described by Volterra series and
we give an example. Seection 5.3 contains the corresponding results
for bilinear systems. In Section 5.4, suboptimal estimators are con-
structed for some classes of systems to which the previous results do

not apply.

5.2 A Class of Finite Dimensional Optimal Nonlinear Estimators

The first two theorems state finite dimensional estimation results
for certain classes of nonlinear systems. The proofs are contained in

this section and in Appendix D; an example follows.

Theorem 5.1: Consider the linear system described by (5.1), (5.3),

and define the scalar—valued process

Ej ()

x(t) = e nt) (5.8)
where n i=s a finite Volterra series in £ with separable kernels. Then
ﬁ(t]t) and %(tlt) can be computed with a finite dimensional system of
nonlinear stochastic differential equations driven by the innovations

av(t) & az(e) - BE)E(t]e)at.

Theorem 5.2: Consider the linear system (5.1}, (5.3), and define

the scalar-valued processes
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t o 0.
n(t) = f fl...fﬂ ! £ <°m1)°‘°5k.(°m.)
b o 0 1 i
.Yl(cl) Yj(cj)dcl dcj (5.9)
£, (®)
x(t) = e * nee) (5.10)

where {Yi} are deterministie functions of time and 1 > j. Then n(tlt)
and %(t]t) can be computed with a finite dimensional system of non-

linear stochastic equations driven by the innovations.

The distinction between Theorems 5.1 and 5.2 1lies in the fact that
i>»jin (5.9)--i.e., there are more gk's than integrals. On the other
hand, each term in the finite Volterra series in (5.8) has i=j and the
g. are distinct. As Brockett [B25] remarks, we can consider (5.9) as
a single term in a Volterra series if we allow the kernel to contain
impulse functions., As we will show in Lemma D.2, a term (5.9) with
i <« j (more integrals than Ek's) can be rewritten as a Volterra term

with i=j, so Theorem 5.1 also applies in this case.

Proof of Theorem 5.1l: We consider one term in the finite Volterra

series: since the kermels are separable, we can assume without loss of

generality that this term has the form
£ O S
n(t) = f f f Ekl(cl)“‘gk.(Uj)Yl(ol)'”Yj (Gj)ddl...dO’j
0 0 0 .
(5.11)

The theorem is proved by induction on j, the order of the Volterra term
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(5.11). We now give the proof for j=1; the proof by induction is given

in Appendix D.

If j=1, then

L

n(t) = .lﬂ Yl(cl)akl(cl)dcl (5.12)
0

and n(t) is linear function of £. Hence, if the state E of (5.1) is

augmented with n, the resulting system is also linear. Then the Kalman-

Bucy filter f£or the system described by (5.1), (5.3), (5.12) generates
g(t|t) and ﬁ(t|t). In order to prove that ¥(t|t) is "finite dimension-

ally computable" (FDC), we need the following lemma. TFirst we define,

for 01, Oy < t, the conditional cross-covariance matrix

2(0,,0,,t) = ELE()) - E@0]e) (€@, - E@,[))*]z"] (5.13)

(where £(o]t) = E[E() |25 1).

t, -
Lemma 5.1l: The joint conditional demsity p (v,v'|z7) is

Gaussian with nonrandom conditional cross—covariance P(Ol,ﬁz,t)~ui.e ’

P(Ul,oz,t) is independent of {z(s), 0 < s < t}.

Proof: First, the conditional density is Gaussian because Et and

zt are jointly Gaussian random processes. Assume 01 > 02; then

P (\’:V'lzt)
£(9),£,)

= =yt E el E

= PE (O-l) (Vl 5(0'2) = v,z )PE (02) (v Iz ) (5.14)

= _ 4t C .

= pg(cl)(v|5(02) =V ,zdz)pg(gz)(v |z") (5.15)
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where 2t = {z(s), 0, < 5 < t}.
0y 2= =

Here (5.14) follows by the definition of the conditional density, and
(5.15) is due to the Markov property of the process (g, z) [J1]. Each
of the densities in (5.15) is the result of a linear smoothing operation;

hence, each is Gaussian with nonrandom covariance P {t) and

olo,
P(Gz,dz, t), respectively [L10]. Also, for ¢ > 0, [K12], [G8]

Plo,0, t) = [P_l(c) + P;l(cr)]—l where PB is the error covariance of

! a Kalman filter running backward in time from t to o, and Pgl(t) 4 0.
Due to the controllability of [F, G], P(0o) is invertible for all o > O
and PB(U) is invertible for all ¢ < t [W18]; consequently, P(g,0, t)
is invertible for all 0 < g < t. By the formula for the conditional

covariance of a Gaussian distribution [J1], we have for 0 < ¢ <t

1 <9

| o jo. () = ROy, 01, 8) = B(9), ), £) BTHO,, 0y, £)27(9), 0y, ©)
2

(5.16)

Since P(Gl, 0ys t), 0 <o, < g, < t, can be computed from (5.16), it is

1

also nonrandom; and since we have shown previously that P(0, 0, t) is

nonrandom, P(Gl, Tys t) is nonrandom for all 0 <0, 0, <t ]

This lemma allows the off-line computation of P(ol,dz, t) via the
equations of Kwakernaak [K11] (for Gl 5_62)
— T
P(Ulsgzst) - P(Gl) ‘P (02’01)

- P(Ul) th W'(T,Gl) H'(T)R—l(T) H(T) W(T,Uz)dT P(Uz)

o)

(5.17)
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L y(e,) = [F&) - PO (R (0] ¥(E,D5 ¥ED)

1
Peot

(5.18)
where the Kalman filter error covariance matrix P(t) 4 P(t, t, t) is

computed via the Riccati equation

B(t) = F(t) P(£) + P(t) F'(t) + Q(t) ~ P(E)H' (£)R L(E)H(E)P (L)

P(0) PO (5.19)

Recall that the characteristic function of a Gaussian random vector
v with mean m and covariance P is given by
My(u) = E[lexp(iu'y)] = exp[iu'm- %U'Pu] (5.20)

Hence, by taking partial derivatives of the characteristic function

(see Lemma D.1), we have

r £:(t)

B [x(t)] =f v, @ Bl g (@)1do
1
0
o 1
£ o E.(tle) + 5 P, (¢)
= f Y, (@) &, ]ty + B (0,t,t)Je J 2733 4o
1 1sJ
0
\t<> (@,t,t) L5y, @5, @]
= P g,t,t)do + E ¥, (O g)do
}JO- Y \0 klsj [’0. 1 kl ]I
s 1
L i ElR T By ()
s i
£ . E.(e|t) + =P, (t)
- {f Y, (@) B, . (0,t,t)do +n(t]t)}e ] 2733
1=J
0
(5.21)
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Since the first term in (5.21) is nonrandom and ﬁ(t|t) and é(t[t) can
be computed with a Kalman-Bucy filter, %(tlt) is indeed FDC for the

case j=1.

The induction step of the proof of Theorem 5.1 is given in Appendix
D. A crucial component of the proof is Lemma D.1l, which expresses higher
order moments of a Gaussian distribution in terms of the lower moments.
Notice that in equation (5.21) we have interchanged the operations of
integration and conditional expectation. This is justified by the
version of the Fubini theorem proved in Appendix C; since we will be
dealing only with integrals of products of Gaussian random processes,
the use of the Fubini theorem is easily justified, and we will use it

without further comment.

The proof of Theorem 5.2 is almost identical to that of Thecrem
5.1; the differences are explained in Appendix D. We now present an
example to illustrate the basic concepts of these theorems; this
example is a special case of Theorem 5.2. However, we will need one

preliminary lemma.

Lemma 5.2: The conditional cross—covariance satisfies

P(o, t, t) = K(£,0)P(t) (5.22)
where
Lok (8,00 = ~[F' (&) + PTH(E) Q(0)] K' (£,0)5 K' (0,0) = I

(5.23)
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Proof: Let

Blo,t) L E[(e(e) - E@lo)) () - Ectle))t]

and consider

P(o,t,t) - P(o,t) = E[(E]o) - E@]|e)) &) - E(e|e))']2"]
Since EODIU) - E(Glt) is measurable with respect to the o-field G(zt),
the projection theorem [R3] implies that P(o,t.t) - i(U,t) = 0.

The proof
is concluded by noting that [K12]

P(0,t) = K(t,0)P(t) u
Example 5.1: Consider the system described by
dgl(t)
dE,, (£)

-0, 0

g, ()

dt +
0 -B

dwl(t)

(5.24)
dwz(t)

dx(e) = (-yx(t) + £ (£)E,(t))de

(5.25)
dz, () £, (0)

dt +
dz, (t) £, (t)

'évl(t)

(5.26)
dvz(t)

where a,B,A > 0, wl, Wos Vi and v, are independent, zerc mean, unit
variance Wiener processes, 51(0) and 52(0) are independent Gaussian

random variables which are also independent of the noise processes,
and x(0) = 0 (see Figure 5.1).

The conditional expectation %(t[t) satisfies the nonlinear filtering
equation (1.7)-(1.8):
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ar(t|e) = E[-yx(t) + £ (£) £,(0)]de

t
+{Et[.f e'Y(t's)glcs)gz(s)ds - g7 (t)]
0

r
—Et[-I. VS (9)E, (s)ds1E" (t]0) T av(p) (5.27)
0

where £ft) = [El(t), Ez(t)]'and the imnovations process v is given by

dv(t) = dz(c)-E(tit)dt (5.28)

Recall that the conditional covariance P(t) of E(t) given zt
satisfies the Riccati equation (5.19). Since 51(0) and 52(0) are
independent, it is not difficult to show that Plz(t) = P21(t) = 0 for

all t. From (5.22)-(5.23) we can compute

t -
P @) emla(eo) - [ Py} (s)ds] 0
P(o,t,t) = o .
0 P22(t)exp[8(t—0) -‘[ Pgé(s)ds]
[s]
(5.29)

These facts and equation (D.3a) imply that the transpose of the gain

term in (5.27) is

C t
EY( f e‘Y(t‘s)glcs)gzcs)g(t)ds]—Et[J' Vg ()8, () ds1E [
0 0

C
- fe‘*‘t's’(Et[alcsm?_(s)&(t)]-E‘:{al(s)aZ<s)1Et[a(c>1>ds
0

0 Pll(s,t,t) 51(5)

1

L
o f 7Y (t-s) ds (5.302)

“ Pzz(s,t,t) 0 £,(s)




0, (£, (6)

= E (5.7 b)
N, (£)P,, (t)
where
Tr |
ﬁl(t) a-Y-Pzi(t) 0 lnl(t) 0 1 El(t)
= +
iy (£ o ev-rym| @] fr oo fe®

(5.31)
ﬂl(O) = n2(0) =0
In other words, the argument of the conditional expectation in (5.30a)

can be realized as the output of a finite dimensional linear system

with state n(t) = {nl(t), nz(t)]' satisfying (5.31).

Thus the finite dimensional optimal estimator for the system (5.24)-
(5.26) is constructed as follows (see Figure 5.2). First we augment the
state £ of (5.24) with the state n of (5.31). Then the Kalman-Bucy filter
for the linear system (5.24), (5.31), with observations (5.26), computes

the conditional expectations g(tlt) and ﬂ(t|t). Finally,

ax(ele) = [vaee|o) + & elod,clolee + 1 (lorEave)

x(0}0) = 0 (5.32)

We now discuss the steady-state behavior of the optimal filter.
Since the linear system (5.24) is asymptotically stable (and hence
detectable) and controllable, the Riccati equation (5.19) has a unique

positive-definite steady state solution P [W18]; a simple computation
shows that

. ’ 2
Pll 0 -0 fOoT+1 0
0 P22 0 ~B+ ’B +1
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Thus, in steady-state, the augmented linear system (5.24), (5.31) is

time-invariant. Now consider the eigenvalues of (5.31) in steady-state:

-1
a-y~-P 1. udy—(—a+.’u,2+l) = —Y-.Ja2+l

11
-1
By-p3t = Boy- e (821 = ~y-al82

Consequently, the augmented linear system is also asymptotically stable

i
]

and controllable in steady-state. Let the conditional covariance matrix
of the augmented state [£(t), n(t)] given 2" be denoted by S(t). Then
the Riccati equation satisfied by S(t) has a unique positive-definite

steady~state solution 8 (motice that 511=P11 and 522=P22).

The steady-state Kalman—-Bucy filter [J1] for the augmented system

(5.24), (5.31) is easily computed to be

d§1(t|t) -« © 0 0 él(t|t) P,y O

g, (t|t) 0 -B 0 - o 1B (e]|t) o P.|lav, ()
fz [ ) ' 2 (¢ it + 22| 191
dn, (t] ) 0 1 —Yf/a +1 0 |lngCele) 0 5,41 |dv, ()
dn, (t| ) 1 0 0 -y /32-!»1 Efl(tltl. 1514 O _

where

P11P22 _ P11P99

S = , S =
14 ?llP22+(a B+Y)P22+l 23 P11P22+(B~a+y)P11+l

{here Pll and P22 are defined in (5.33)). The conditional expectation

%(t|t) is computed according to

ax(elt) = [v&(e]e) + & (t|OE, (c]e) 1ae + n' (e t)Pav(t)

&(0]0) = 0 (5.35)
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which is a nonlinear, time-invariant equation. The steady-state optimal

filter is illustrated in Figure 5.3.

We note that the stability of the original linear system is not
necessary for the existence of the steady state optimal filter in this
example; in fact, a weaker sufficient condition is the detectability
{W18] of the linear system (5.24), (5.26) and the positivity of y in
(5.25). The generalization of this result to other systems is presently

being investigated.

The basic technique in Example 5.1 and in the proof of Theorems
5.1 and 5.2 is the augmentation of thz state of the original system with
the processes which are required in the nonlinear filtering equation.
For the classes of systems considered here, we prove that only a finite
number of additional states are required. An alternate interpretation

is that we need only compute a finite number of the smoothed statistics

of .

5.3 Finite Dimensional Estimators for Bilinear Systems

In this section we will use the results of the previous section
and some results from Lie theory to prove that the optimal estimators
for certain bilinear systems are finite dimensional. We note here that
as early as 1965, Kalman [K10] conjectured: "It might be that algebraic
methods, reminiscent of the way in which Lie groups are used to study
nenlinear differential equations, will give us the first explicit,

nontrivial, nonlinear filters." The results of this section will show

that Kalman was, in a sense, correct.
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Consider the system described by (5.1}, (5.3), and

N
X(t) = (ay + Z £;(£)A)X(e); X(0) = I (5.36)
f=1

where X(t) is a kxk matrix. We will explicitly use the structure of the
Lie algebra &= {Al""’AN}LA and the 1deal.2% in & generated by

{A.,...,A_} in the determination of finite dimensional estimators.
13

Theorem 5.3: Consider the system described by (5.1), (5.3), and
(5.36), and assume that.g% is nilpotent (see Appendix A). Then the
conditional expectation i(t|t) can be computed with a finite dimensional
system of nonlinear stochastic differential equations driven by the

innovations dv(t) a dz(t) - H(t)g(t|t)dt.

Tt can easily be shown that if Q% is nilpotent, then & is solvable;
however, the converse is not true. Hence, & is always solvable in

Theorem 5.3.

Notice that the model considered in Theorem 5.3 is the same as the
strapdown navigation model of Section 4.2. However, in the navigation
model #= 30(3) is not solvable (in fact, it iz’ simple), so Theorem 5.3
does not apply. Suboptimal estimation techniques which can be applied

to the navigation problem are discussed in Se~tion 5.4.

Theorem 5.3 is proved via a series of lemmas which reduce the
estimation problem to the case in which & iz a particular ﬁilpotent
Lie algebra. The first lemma generalizes a result of Willsky [W4],
Brockett [Bl], and Kremer [K6] (the preoof is analogous and will be

omitted).
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Lemma 5.3: Consider the system (5.1), (5.3), (5.36), and define

the kxk matrix-valued process

-—Aot

Y{t) = e X(t)

Then there exists a deterministic matrix-valued function D(t) such that

Y satisfies
. M
Y(t) = z Hoy; (£)|¥(£)s ¥(0) = I (5.37)
i=1

where {Hl,...,HM} is a basis for &, and
y(£) = D{L)E(L) (5.38)

In additiom, X can be computed according to

~ Aot ~
X(t|t) = e Y(e|e) (5.39)

Lemma 5.3 enables us, without loss of generality, to examine the
estimation problem for Y(t) evolving on the normal subgroup GO = {exp‘gb}c,
rather than for X(t) evolving on the full Lie group G = {exp&?}c. Thus

we need only comsider the case in which A, = 0 and Q'—“Qo is nilpotent

0
in order to prove Theorem 5.3,
By means of Lemma A.2, the problem can be further reduced to the

consideration of Lie algebras in nilpotent canonical form (see equation

(A.6)).

Lemma 5.4: Consider the system (5.1), (5.3), (5.36), where AO = Q
and & is nilpotent. Then there exists a (possibly complex-valued) non-

singular matrix P such that
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}E(tlt) = P”l‘?(t|t)P

(5.40)
where Y satisfies (5.37) and {Hl,...,HM} are in nilpotent canonical
form.

Proof: According to Lemma A.2, there exists a nonsingular matrix P

such that P& P—1 is in nilpotent canonical form. If we define

H, = PAiP' , then X(t) = PulY(t)P, where Y satisfies (5.37). Hence
X(t|t) = P?(t|t)P_l and the lemma is proved.

Finally, by means of the following trivial lemma, we reduce the

problem to the consideration of one block in the nilpotent canonical
form.

Lemma 5.5: Consider the system (5.1), (5.3),

(5.36), where AO =0
and {Al,...,AN} are in nilpotent canonical form. Then X(t) has a block

diagonal form conformable with that of {Al,...,AN}.

Let gn(m) denote the Lie algebra of upper triangular mxm matrices
with equal diagonal elements. Then Lemma 5.5 implies that the bilinear

system (5.36) can be viewed as the "direct sum" of a number of decoupled
kj—dimensional subsystems

. N . . .
OIS ENENOLH ESOIRSURS:
i=1

where Ai,...,A% belong to gn(kj). Hence Theorem 5.3 will be established
when we prove the following lemma.

-72-




Lemma 5.6: Consider the system (5.1), (5.3), (5.38), where AO =0
and {Al""’AN} £ gn(k). Then each element of the solution X(t) of

(5.36) can be expressed in the form

N t
exp(z aif Ei(s)ds) n(t) (5.41)

i=1 0

where 1 is a finite Volterra series in £ with separable kernels. Hence,
Theorem 5.1 implies that ﬁ(tlt) can be computed with a finite dimensional

system of nonlinear stochastic differential equations.

Proof: Since {Al""’AN} e gn(k), the bilinear equation (5.36) can

be rewritten in the form

. N N
ke = (z uiai(t)) SR ACTAEIC (5.42)
i=1

i=1
where o are constants, I denotes the kxk identity matrix, and Bl,...,BN
are strictly upper triangular (zero on the diagonal). It is easy to

show that

N t
K@ = e Y oy f g as)re
i=1 0

where Y satisfies

N
Y(t) = z E(0)B |Y(e); Y(O) =1 (5.43)
i=1

Since the {Bi} are strictly upper triangular, the solution of (5.43) can
be written as a finite Peano-Baker (Volterra) series [B25], and each

element of X(t) can be expressed in the form (5.41). ll
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Theorem 5.3 can be generalized to include certain time-varying

bilinear systems; the proof is identical.

Theorem 5.4: Consider the system described by (5.1), (5.3) and

N
K(r) = [Ay(e) + z £, (£)4,1K(t)5 X(0) = I (5.44)
i=1
Let & = {Al,...,AN, Ao(t) (%) }LA’ and let .QO be the ideal in & generated

by {Al,...,AN}. Assume that E% is nilpotent. Then i(tlt) can be computed
with a finite dimensional system of nonlinear stochastic differential

equations.

We note that if Ao(t) is time~-varying, the nilpotency nf.QB does
not imply that % is solvable. Hence, in contrast to Theorem 5.3, X(t)

in Theorem 5.4 need not evolve on a solvable Lie group.

The following example illustrates b-w Hirschorn's bilinearization
technique (see Chapter 2) can be used to place the series interconnection

of two bilinear systems in the framework of Theorem 5.3.

Example 5.2: Conslder the series interconnection of two bilinear

systems described by [H2]

il(t) [AO + El(t)Al + Ez(t)Az]xl(t); xl(O) = X0 (5.45)

iz(t) = [BO + Cxl(t)Bl]xz(t); x2(0) = X4 (5.46)

where x ERS, X £R3, ¢={0,1,1], and

1 2

74—



B N R S A

P

-~ 7 - —‘
1 0
Ag = Ay = A, = |0
o 0 0 0 0 0] 0 0 0
(5.47)
o 1 o o 0 0
By= {0 0 0} B =
0 0

Hirschorn shows that the system (5.45)-(5.46) can be bilinearized--i.e.,

there exists an 8x8 matrix bilinear system

X(t)

I

[Fy + £, (O)F) + £, (0)F,1X(t); X(0) = I (5.48)

such that y(t) [xi(t), xé(t)]' is given by

I

y(t) = (I

6 03X(t) {v(O) (5.49)

¥4(0)y4 (0}

¥,(0)y,(0)
In addition, & = {FO, Fl’ Fz}LA is nilpotent. Thus in this case the
bilinearization of (5.45)—(5.46) is accomplished merely by augmenting
the state y; the augmented system is in fact bilinear. If the initial
state y(0) is assumed to be independent of gl(t) and gz(t) for all t,
then

§eje) = [, 01R(elo) [Ely(D)] (5.50)

E[y4(0)y (0)]

Ely, (0)y4(0)]

Since & is nilpotent, Theorem 5.3 implies that ﬁ(tlt), and hence §(t|t),

are computable with a finite dimensional filter.
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This is a very simple example, the results of which could also have
been obtained by solving (5.45)~(5.46) explicitly and applying Theorem
5.1. In general, one must be careful in applying techniques such as
bilinearization to estimation problems. Notice that the action (5.49)

of X(t) on y(0) is linear in X%(t); if it had been nonlinear (as is the

case for a general tilinearization problem [H2]), the method would not
have worked. Also, recall from Seection 2.1 that the Lie group G(D)
associated with the nonlinear system (see equation (2.9)) may not have
a matrix representation; in such cases, the procedure of Example 3.2

cannot be used.

5.4 General Linear-Analytic Systems--Suboptimal Estimators

In this section we present an example to demonstrate that the
results of the previous sections cannot be generalized to much larger
classes of systems; in fact, we will show that Theorem 5.3 cannot even
be generalized to the case in which & is solvable, buté?b is not nil-
potent. We will then present a suboptimal estimation procedure for

linear-analytic systems driven by colored noise.

Example 5.3: Consider the estimation of X with observations z, as

described in (5.1),(5.3), (5.368), in which'g% is the most elementary

non-nilpotent Lie algebra. That is, letn=N= 3, k = 2, AO = 0, and
1 0 i0 1 0 0
A = 4, = A, = (5.51)
1o o 2 1o o 3 1o 1

The solution of (5.36) can then be expressed in closed form as
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Yl(t) t

e J. £q (1) en(T’t)dT
X(t) = 0 ¥4(€) ' (5.52)
0 e
where
"y
n{t,t) =ft El(c)do + fEs(o)dO (5.53)
T 0
and
£
yict)=f £ (0)do (5.54)
0

Using the characteristic function (5.20), we see that

t t
A _ ~ l
Ry (ele) = exp[§ (ele) + 3 J’ J" P14 (09,0,5t)do,do, ] (5.55)
0 0

= r
2 - - 1
R, (c]t) exp[Y3(t[t)+2f f P.3(01:0,t)do,do; 1 (5.56)
0 "0

Thus the only difficulty is in the computation of ﬁlz(t[t). But

Hpteler = [0 EiE e ar (5.57)
0

and, by Lemma D.1,

B (g, @™ ] = [ 0|0 + o)l

t X,
: exp[f £, (0] e)do +f £, (o] t)do + B(,6)]
T 0

(5.58)

where

t T
a(T,t) =f Plz(c;,'r,t)dc + fPBZ (o,1,t)dg (5.59)
T 0
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1 o8 1 (
B(t,t) = 0} f f Pll(ol,oz,t)dczdcrl-*- 5 f J P(ol,cz,t)dczdol
T T 0 0
t T
+ f fPls(ol,cz,t)dozdcrl (5.60)
T 0

After substituting (5.58) into (5.57), it is clear that ﬁlz(tlt) cannot
be computed with a finite dimensional system of equations; i.e., we must
compute 2n infinite number of smoothed functionals of . Thus even the
least complicated non-nilpotent case does not fit into the framework of

the previous sections.

For the system of Example 5.3 and for other nonlinear systems which
require infinite dimensional optimal estimators, implementable suboptimal
estimators must be designed. A general suboptimal estimation procedure
is suggested by the finite dimensional estimators developed in this
chapter. Consider the system (5.1)-(5.3), and assume that the linear-
analytic system (5.2) admits a Volterra series representation. Brockett
[B25] shows that the Volterra kernels of a linear-analytic realization
are necessarily separable. It is clear from Theorem 5.1 that a finite
dimensional subeptimal estimator for ﬁ(t|t) can be constructed by
truncating the Volterra series after a finite number of terms and
computing the comnditional expectation of the resulting finite Volterra
series, Notice, however, that the dimension of the estimator increases

rapidly with the number of terms retained.

As an example of this procedure, consider the strapdown inertial

navigation system of Section 4.2, as described by (4.1), (4.3), and
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and (4.4). Since (4.1) evolves on the simple Lie group $0(3), which is
not even solvable, the computation of %(t]t) requires an infinite
dimensional estimator. The Volterra expansion of (4.1) is given by

the Peano-Baker series [B8]

t

Ry f §4(0,)doy
1

() = I -

oy

o
[

B

it Ul
[* EopE G- - en
0

3 3
3 S |
i3
i=1 j=1 0

A suboptimal filter for the constrained least-squares estimate (see
Section 4.2) is obtained by truncating the series after N terms and
computing the conditional expeetation'i(t[t) of this finite series;
i{t|t) is an approximation to the true conditional expectation ﬁ(tlt).
The finite dimensional approximation to the constrained least-squares

estimate is (see (4.22))
F(ele) = X(e|e) (F(e| &) Tl e) ™2 (5.62)

An analogous suboptimal estimator can also be designed for a strapdown

inertial navigation system using quaternions (see Section 4.3).

In the next chapter, we present another class of suboptimal
estimators which are derived by means of some concepts from harmonic

analysis.
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CHAPTER 6

THE USE OF HARMONIC ANALYSIS
IN SUBOPTIMAL FILTER DESIGN

6.1 Introduction

In this chapter we will study the bilinear system-linear measurement
estimation problem discussed at the end of Chapter 2. As discussed there,
the equations (2.30) for the computation of the conditional moments of x
are coupled, and thus represent an infinite dimensional estimator for
ﬁ(tlt). The purpose of this chapter is the design of suboptimal estima-
tors in the case that the bilinear system evolves on a compact Lie groun

or homogeneous space.

The technique for suboptimal filter design developed here involves
the use of harmonic analysis on the appropriate Lie group or homogeneous
space (see Appendix B); thus we will explicitly take into account the
structure of the system. Several authors have used a similar approach
for systems defined on the circle S1 [B91, [B141, [B19], [M9], [wW6].

OQur approach is a generalization of that of Willsky [W6], whose work
will be summarized in the next section. The technique of this chapter
is also related to the generalized least-square approximation method of

Center [Cl].

The basic approach involves the definition of an ‘“assumed density"
form for the conditional density of x(t) given observations up to time
t (see Chapter 1). Our method differs from most previous assumed density
approximations in that our approximation is defined on the appropriate

compact manifold (as opposed to Gaussian approximations, for example,
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which are defined on Rp). The assumed density will be defined by an

expansion in terms of the eigenfunctions of the Laplace-Beltrami operator

on the manifold (see Section B.4).

The use of harmonic analysis will be motivated by a phase-tracking
example of Willsky [W6] in Section 6.2. In Section 6.3, we discuss the
general problem and show that we need only consider systems evclving on
the special orthogonal group SO{n) and the n-sphere s, Section 6.4
contains the application of the technique to systems evolving on s®,

while Section 6.5 contains the application to systems on SO0(mn).

6.2 A Phase Tracking Problem on Sl

We first discuss a phase tracking problem studied by Buey, et al,
[B9], and Willsky [W6], in which the phase § and the observation z are

described by

dé ()

I

w dt + 2 () awce), 0(0) = o (6.1)

0

dz(t) = sin 6(t) dt + r/2 (£) dv(r) (6.2)

- where v and w are independent standard Brownian motion processes in-

dependent of the random initial phase 80. We wish to estimate O(t) mod2mw
given zt, and we take as our optimal estimation criterion the minimiza-

tion of
Ef (1-cos(8(t) - 8(t))| z(s), 0 < s < t] (6.3)

Noting that we are essentially tracking a point on the unit circle
Sl (a Lie group), we reformulate the problem in Cartesian coordinates.
Let

Xy = sin 8(t), X, = cos 8(t) (6.4)
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dxl () -q(t) dt/2 w dt + ql/2 (t) dw(t) xl'(t)'
dx2 () Lu(wcdt + ql/2 {t) du(t)’ -g(t) de/2 L-xz(i:)--

(6.5)
dz (t) = xl(t) dt + rllz {(t) av(t) (6.6)

which are of the bilinear process - linear measurement type discussed in

Chapters 2 and 4.
In Cartesian coordinates our estimation problem is to choose an

estimate (il(t), iz(t)) on the upnit circle -~ i.e., such that

~2 ~2
xl(t) + xz(t) =1 (6.7)

If we use the least squares criterion

3= 3B (6) - K (N + Gry(0) - %, eN?2(8), 0 < 5 < ]
(6.8)
subjeect to (6.7), or equivalent.y subject to
%, () = sin B(r), %,(t) = cos B(t) (6.9)
our criterion reducas to
J=E[l - cos (B(t) - 8(t))|z(s), 0 <s < t] (6.10)

Thus (6.10) represents a constrained least-squares criterion of the type

dizcussed in Chapter 4. One can show [B9], {W6] that
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(ﬁl(t[t), iz(tlt))
(%, (£, %y(£)) = (6.11)

Vel (e[e) + 25(e| )

or

- % (t]e)
9(t) = tan™t H+—— (6.12)
iz(tlt)
where
%, (t|e) = Blx () |a(s), 0 <s<t] (6.13)

Referring to Figure 6.1 we can see the geometric significance of

this eriterion. One can show that

P (L) %/?:i(t!t) a2l <1 (6.14)

and the quantity P{t) is a measure of our confidence in our estimate.
Specifically, if 6 is a normzl random variable with variance Y, then

(see [W2], [W61])

p =\/[E(sfm 8)1% + [E(cos 8)]% = e ¥/2 (6.15)

.80 Y =0 (perfect knowledge of €)=>P =1

and Y = ® (no knowledge)=»P = 0.

As discussed in [B9] and [W6], the optimal (comstrained least-
squares) filter is described -as follows. The conditional probability
density of € given {2(s), 0 < s < t} may be expanded in the Fourier
series (notice that the trigonometric polynomials are eigenfunctions

of the Laplacian on Sl)
+ ® 6
p(d, t) = z c (&) e (6.16)

=0
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I1lustrating the Geometric Interpretation
of the Criterion E[l-cos(6-8)]
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where

cn(t) %% E{e_ine(t)|z(s), 0 <s <t]

ne=

bn(t) - ian(t) (6.17)

Then the optimal filter is given by
2

de_(t) = -[inw_ + EE qa(t)le_(t)dt

c_ . (t)-c_,.(t) dz (t)+2nIm{e, (t))dt
+|-n-1 Zin+l + 2re_(£)Im(e, (£)) r(t)l
(6.18)
B(t) = tan-l(al(t)/bl(t)) (6.19)

Since c, = %E' and e, = cg {(where * denotes the complex conjugate),
we need only solve (6.18) for n > 1. The structure of the optimal filter
deserves further comment [W6] (see Figure 6.2). The filter consists of
an intinite bank of filters, the nth of which is essentially a damped
oscillator, with oscillator freauency hwc, together with nonlinear
couplings to the other filters and to the received signal. Notice,
however, that the equation for c is coupled only tb the filters for s
C _q1: and € +1° This fact will play an important part in our approx-

imation.

In order to construct a finite-dimensional suboptimal filter, we
wish to approximate the conditiowal density (6.16) by a density

determined by a finite set of parameters. Several examples
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Optimal Filter (6.18)~(6.19)
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of "assumed density" approximations for this problem are discussed in
(W27, {W6], but we will concentrate on one that involves the assumption

that p(8, t) is a folded normal density with mode n(t) and “variance"

y(t):
1 P (£)/2 in(@-n(t))
(8, t) = 57 ji e Y e m o = F(8; n(t), y(£)
n:..m

(6.20)
The folded normal density is the solution of the standard diffusion
equation on the cirele (i.e., it is the demsity for S1 Brownian motion
processes) and is as important a density on Sl as the normal is on Rl;

we will discuss this point in more detail in the next section.

In this case, if ey has been computed and if p(0, t) satisfies

(6.20) then Cyqp CED De computed (for any N) from the equation

(N+1)2—1|C NQHL)_ (V1)

1! 1 (6.21)

Cner = (2T

Thus we can truncate the bank of filters described by (6.18) by ap-
proximating Cpe1 by (6.21) and substituting this approximation into the
equation for cy. This was dome for N=1 in [W61, and the resulting
Fourier coefficient filter (FCF) was compared to a phase-lock loop and
to the Gustafson-Speyer "state-dependent noise filter'" (SDNF) [G2]. The

FCF performed consistently better than the other systems, although the

SDNF performance was quite close.

6.3 The General Problem

The remainder of this chapter will be devoted to the study of the

estimation problem for the following systems, which are generalizations
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of the phase tracking problem. The first system consists of tke bi-

linear state equation

N N
1
dx(t) = [y + 5 z Q5 (£)AgA IX(e)dE + Z A, X(t)dw, (£)
i,j=1 i=1
(6.22)
with linear measurements
d _ 1/2
zl(t) = X(e)h(t)dt + R “({t)dv(t) (6.23)

where X(t) and {Ai} are n¥n matrices, zl(t) is a p-vector, w is a Wiener
process with strength Q(t) > 0, v is a standard Wiener process independent
of w, and R > 0., More general linear measurements can obvicusly be con-
sidered, but for simplicity of notation we restrict our attention to

(6.23), which arises in the star tracking example of Chapter 4. We also

assume that the Lie group G = {eup $?}G is compact; hence, Theorem B.3

implies that there 1s a symmetric positive definite matrix P such that,

for all t,

X' (£)PX(t) = P (5.24)
In addition, it is shown in [D5] that this is true if and only if

A'P +PA=0 for all A e ¥ (6.25)
In particular {AO, Brsene, AN} satisfy (6.25).

Another way to derive (6.24) from (6.25) is through the use of
Ito's differential rule [J1], [WB]. Assuming that {AD, Al,...,AN}

satisfy (6.25), we see that
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L ki)

dX'PX = X'[(A] +— z 0 {AJADE + P(Ag +— z Q 4;8,) 1xde
i,j=1 i,j=1
N
1 t

+ z X' (AP + PA.)Xdw,

i=1

N
1 1 1

+ ji Q,X'A] PA! Xdt (6.26)

i, j=1

The last term in (6.26) is the correction term from Ito's differential
rule (it is computed using the rule dwi(t)dwj(t) = Qij(t)dt). The
identity (6.25) implies that d(X'PX) = 0; hence, if X'(0)PX(0) = P, then

X'(£)PX(t) = P for all t.
The second system consists of the bilinear staie equation
dx(t) = l} %— z Q (t)A Ail x{t)dt + z A, x(t)dw (t)

i,i=1 i=1
(6.27)

with linear measurements

dz, (£) = H(E)x(e)de + ’M2 () dv(e) (6.28)

where x(t) is an n-vector, {Ai} are nxn matrices, and Zgs Vs and w are

as above. We assume that x evolves on a compact homogeneous space.

The solution of (6.28) is
x(t) = X{t)x(0) (6.29)

where X satisfies (6.22) with X{(0) = 1. Since x evolves on a compact
lomogeneous space, X must evolve on a compact Lie group; thus X(t)

satisties (6.24) for all t and {AO, Ajsenes AN} satisfy (6.25). Then
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x"(8)Px(t) = x' (X" ()PX(t)x(0) = x'(0)Px(0) (6.30)

so the homogeneous space on which x evolves is of the form x'Px = constant.
This conclusion could also be reached by using Ito's differential rule and

(6.25) as above.

We now show that we need only consider systems evolving on the Lie
group SO(n) 4 {X e Rpxn|X'X = 1} and the homogeneous space
st 4 x ¢ Rn|x'x = 1}, the n-sphere. TFirst consider X satisfying (6.22)
and (6.24), and define Y by

1/2

v(e) = pH 2x(eypt/? (6.31)

Then Y satisfies (6.22), but now Y'(t)Y¥(t) = I and
1 — 2
Ai + Ai =0 i=0,1,...,N (6.32)
and
]y = 2™/ 24 (1] ypt/? (6.33)

So the estimation problem for X is solved if we can solve the problem

for Y evolving on S0(3).

Similarly, if x satisfies (6.27) and (6.30), we define

1/2

y(t) = P %x(t) (6.34)

Then y satisfies (6.27) and (6.32), and
y' (©)y(t) = y' (0)y(0) (6.35)

Thus y evolves on st if [ly¢0)]| = y'(0)y(0) = 1. The estimate (t|t)
can be computed according to

2e|e) = P 2% (e]e) (6. 36)
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Because of the above analysis, we will limit our discussions in this
R o . ,
chapter to systems evolving on S0(n) and § --i.e., we will assume that

{AO, Ajsenes AN} satisfy (6.32) (they are skew-symmetric).

The underlying probability space for the estimation problem (6.22)-
(6.23) on SO(n) is taken to be (R, &, P), where Q is the space of
continuous functions from [0, T] to SO(n), & is the Borel g-algebra for
Q, and P is a measure on the space of continuous fumetions [D2], [W8].

The probability space for (6.27)-(6.28) on s"™ is defined analogously.

The estimation criterion which we will use for these two systems
is the constrained least—-squares estimator of Chapter 4, As discussed

in Section 4.2, the optimal estimate for the SO(n) system is

. , -1/2

X(t|t) = (| ) [R(t]e)'R(t|E)] (6.37)
The optimal estimate for the st system is given by (see Section 4.3)

2ele) I {¢115) (6.38)

R RIGOERIEGI

x(elr) =

Thus in both cases we must compute the conditional expectation of the

state (x(t) or X(t)) given the observations zt = {z(s), O <s f_t}.

The equations for computing the conditional expectation can, as
discussed in Chapter 2, be derived from the nonlinear filtering equation

{1.7) and the moment equation (2.20). The resultant equations for the

S0(n) system (6.22)-(6.23) are

N
dEt[X‘EP](t)] = [(a, +~§— z Q;, (DA A )®I]Et[x£P](c)]dt
el ;44 {p] Jip]

+HEC [P on x© 16 x P o 1 s e R i av, o)

(6.39)
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dv, (¢) = dz, (£) - K(e]e)h(t)dt (6.40)

fp]l

- is the vector containing the

where (¥) denotes Kronecker product and X
elements of the matrix X[p] in lexicographic order [B8, p. 641, [M13,
p. 91, [B13]. For the S" system (6.27)-(6.28), we have

N
P o)y Y oy ©n; by [p]]Et[K[P](t)]dt

ra

+EE (=P oyw (03 1-E0 1= P T () 1ES 1 (0) 13 (3R Ty av, ()

(6.41)
dv, (£) = dz,(t) ~ H(e)&(t|t)ar (6.42)

As illustrated in Figure 6.3, the structure of these equations is
quite similar to that of (6.18)--1.e., each estimator consists of an
jinfinite bank of filters, and the filter for the ptP moment is coupled
only to those for the first and (p+l)St moments. Therefore, we are led
to the design of suboptimal estimators. Motivated by the success of
Bucy and Willsky's phase tracking example evolving on Sl, we would like
to design suboptimal estimators for the S0(n) and gt systems using

similar technlques.

We will require ome further assumption in order to ensure tue
existence of the conditional density. Consider the deterministic

systems associated with (6.27) and (6.,22), as in Chapter 2:

N
x(e) = [Ag + ES Agu, (£)]x(t) (6.43)

i=1

~Q9~
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Illustrating the Form of the Infinite Dimensional
Ortimal Filter (6.41)-(6.42)
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. N
X(e) = [8g + y Ay (OIX(E) (6.44)
i=1

€ Sn

We call (6.43) controllable on s® if For every pair of points Xy ¥y
there exists t > 0 and a piecewise continuous control u such that the
solution ﬂ(xo, u, t) of (6.43) with initial condition % satisfies
n(xo, u, t) = xy [J371, [S6]1. Controllability of (6.44) on S0(n) is
defined analogously. It will be assumed in this chapter that (6.43)
and (6.44) are controllable on s® and S0(n), respectively (Brockett

[B4] discusses more explicit eriteria for the controllability of these

systems).

For systems defined on s or SO(n), controllability implies the
property of strong accessibility [S6]. Thus the results of Elliott
[E3] show that, under the assumption of controllability, (6.22) and
(6.27) have smooth transition probability densities (with respect to
the Riemannian measure on s" or the Haar measure on 50(n)--see
Appendix BY. It is easy to o .ow from the definition of conditiomal
expectation [W8] that, for each we®? and each t, the conditional
probability measure P(-lzt)(w) is absolutely continuous with respect
to the unconditiomal probability measure P(-). Hence the Radon-
Nikodym Theorem [R2] implies the existence of the conditional proba-
bility densities p(x, t) of x(t) given zt, with respect to the

Riemannian measure on S° or the Haar measure on 50(n).

We now review the notions of Brownian motion and Gaussian den-
sities on Lie groups and homogeneous spaces, which have received
much attention in the literature (see K. Ito [I3], Grenander [G4],

McKean [M7], [M8], Stein [S8], and Yosida [Y1]-[Y3]). Yosida [Y3]
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proved that the density p(x, t) of a Brownian motion process on a
Riemannian homogeneous space M with respect to the Riemannian measure

(Haar measure if it is a Lie group) is the fundamental solution of

M%‘-’t—t—) - G% p(x, t) = 0 (6.45)

where G* is the formal adjoint of a differential operator expressible
in local coordinates as

52

o< _3._ S
"z 9% 2 jaxax
i=1

with constant f and Q= Q' > 0. 1In particular, if G is the Laplace-
Beltrami operator {(which is self-adjoint [H3])}, the fundamental solution

of

M.iaitl__t;_)_ - YAp(x, t) = O (6-46)

where vy > 0, is a Brownian motion on M. According to [M13] and [S8],

the fundamental solution of (6.46) is given by

~A, (t-t )Y
p(x:t;xosto) = Z ¢i(x)¢i(xo)e = 0

wvhere Ai and ¢i are the eigenvalues and the corresponding eigenfunctions
of the Laplace-Beltrami operator (see Section B4)., The function

plx,t; xo,to) is the solution to (6.46) with initial condition equal to
the singular distribution concentrated at x = L Also, Grenander [G4]
defines a Gaussian (normal) density to be the solution of (6.45) for

some t.

The folded normal density F(O;n,v) used by Willsky as an assumed

density approximation for the phase tracking problem is indeed a normal
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density on Sl in the sense of Grenander [W2]. Motivated by the success
of Willsky's suboptimal filter, we will design suboptimal estimators
for the S0(n) and s" bilinear systems by employing normal assumed

conditional densities of the form

~A. v (£)
PGx, ©) = > 4 (b (e T (6.47)
i

where n(t) and y(t) are parameters of the density which are to be

estimated.

6.4 Estimation on gt

In this section we will use the suboptimal estimation technique
discussed in the previous section in order to design filters for the g™
estimation problem (6.27)-(6.28). The optimal constrained least-squares
estimator is described by (6.38) and (6.41)-(6.42). We will first
describe the suboptimal estimator in detail for SZ; then we will discuss
the generalization to s™. The SZ problem is also of importance because
the satellite tracking problem of Section 4.4 is of this form (notice
that equation (4.35) has a time-varying drift term; however, this can

be easily handled in the present framework).

In our discussion of estimation on Sz, we will refer to a point
on 52 in terms of the Cartesian coordinates % 4 (xl, Xy x3) or the
polar coordinates (0,9) (see (B.42)). The decomposition (B.41) of
homogeneous polynomials of degree n (restricted to 52) in terms of the
spherical harmonics of degree < mn implies ihe existence of a nomnsingular

matrix P such that

-96-
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N R (6.48)

_Y (%)

where Yg(x) is the (2¢ + 1l)-vector whose components are the spherical

harmonics {Y - < m < &} of degree {(defined in (B.46)-(B.47)) and

om’
§ iz zero or one depending on whether n is even or odd. Here the spaces
spanned by Yg(x), 2 =8,8 + 2,...,n~2,n are all invariant under the
action of S0(3) (this decomposition is related to the classical notions
of contractions and traceless tensors [H5]; see also Brockett [B31).
tHlence the conditional moments Et[x[P](t)], and consequently the optimal

estimator (6.41), could have been expressed in terms of the "generalized

Fourier coefficients"

2n W

Com(®) = f %, (0(t), ¢()) p(8,0,t) sind dodd
0 0
= B [¥x,_(8(t), ¢()] (6.49)

Referring to Section B.5, we note that ng is an eigenfunction of the

Laplace-Beltrami operator A 2 (defined in (B.453)) with eigenvalue
S

-4{% + 1), Thus the assumed density approximation is a normal density

on 82 of the form (6.47), as discussed in the previous section:

) L
OO, 0 = > D Y 0.8) Ve (ne), A(eyye Y
| =0

m=-4

(6.50)
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In other words, cgm(t) (as defined in (6.49)) is assumed to be

-8+ y(t)

cgm(t) = Y*gm(n(t), Alt)de (6.51)

in order to trumcate the optimal estimator after the %[N}(t|t)
equation using the assumed density (6.50), we must compute Et[x[N}(t)x'(t)],

or equivalently, §[N+1](t[

t), in terms of %IP](t|t), p=1,2,...,N.
However, if %(t|t) is known, so are cloft) and cll(t), and a simple

computation yields

4 2 2
v(t) = - log E?E (clo(t) + 2]c11(t)| )] (6.52)
¢, (L)
cos n(t) = 2 i0 2.172 (6.53)
[elolt) + 2|cll(t)| 1
+ V2 |ep,(0)]
[e]g(t) + 2[eg ()71
1f cll(t) = 0, then the density is independent of A(t); otherwise,
. c¥_(t)
JEELY O R ] 6.55)

cqy (8D

Then {CN+1 ot &= -(+1),..., N+1l} can be computed from
>

cN-E-l,m(t) = Yﬁﬂ,m(”(t): Mt))e—(ﬂ-t-l) (N2)Y (&)

- D" [(N+1—m)l 2N+3:|1/ 2 p c10¢t)
(NFLmy!  4m N+L,m (Cio(t)""zlcll(t”z)llz

/2 1
ek (e ™ = (N+1) (942)
(A bm (.2 2\ 4
(°11 (t)) [3 (clo(t) + 2]ey (0] )]

(6.56)
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Finally, notice that (B.41) and (6.48) imply the existence of a non-
singular matrix P such that

Y (x)
N1
Px[N+l] _

L [N-11

where Yg is the (24+1)-vector with components {ng, £ <m 5_2}. Thus

A[N+1]
b4 (t]t) can be computed from {CN+1,m

Q[N_ll(tlt). The optimal estimator (6.41) is truncated by substituting
41
(L] e

s ~(N+1) < m < N+1} and
. s R ~ . . [W]

this approximation for X t)} into the equation for % (t|t).

Notice that the entire procedure for truncating the optimal estimator

can equivalently be performed on the infinite set of coupled equations

for the generalized Fourier coefficients cﬂm(t)’ using the approximation

(6.51).

We note that one can show that
\/II’:‘cctIn!I <1

and (see (6.14)-(6.15)) this quantity can be used as a measure of our

confidence in our estimate. If %(t|t) satisfies the assumed density

(6.50),
||&Ce]e)]] = &Y (6.57)

and we can perform a similar analysis to that in the S1 case (see (6.15)).

Example 6.1: Suppose that we truncate the optimal 32 estimator (6.41)
after ¥ = 1l--i.e., we approximate ﬁ[Z}(tlt) using the above approximation.

The resulting suboptimal estimator is (for Q(t) = I)

~00—
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N
ak(t|c) = [ag + 5 z Ai]x(t|t)dt
i=1
+ P ()R (£ [dz, (6) ~ H(ER(E|£)de] (6.58)
where the covariance matrix P(t) is given by

F

P (0 = & clo 3 [relol] - - 3 @elo+ Leloylgeloll+ 5

(6.59)
for i# j, i #ky, j # k, and

PO = xi(tlt)xj(tlt)(||x(t,t)||~ 1) (6.60)
for i # j. Notice that, from (6.57), |{%(t{t)|| = 1 implies that the
"variance" y(t) = 0; in fact, if ||&(t[t)]]| = 1, we see from (6.59)~

(6.60) that the covariance matrix P(t) is identically zero. Thus if
F&(e]ed)|[| = 1, this first order suboptimal filter assumes that it has

perfect knowledge of x(t) and disregards the measurements.

The extension to S of this technique for constiructing suboptimal

estimators is straightforward. The procedure uses the gpherical

harmonics on Sn, as defined in Section B.5. In polar coordinates, a

point on s" can be described by (91,92,...,9n_1,¢) 4 (6,¢), where

0 S-Gj <7 and 0 < ¢ < 27, Also, the spherical harmonics are denoted

by
Y, (0,0) 2y (8. suensB ot B)
2:,<m) ’ E,ml,-..,m‘_l l’. " '[1"'1’
+im_ ¢ n-2 + l-(n-k—l)

="n-1 ) Tl Mrr1™ 2
= @ Tl (sin 6, .) c (cos 0, ,.)
k+1 - k+1

=0 B e,

{(6.61)
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> 0 and C; are the Gegenbauer polynomiz’ 3

where £ > m, > ... > m

1 n-1
[E1l] (that is, the functioms YQ,(m) satisfy the four properties of
Section B.5). Since Yg,(m) is an eigenfunction of the Laplace-Beltrami
operator with eigenvalue -£(n+f-1), the assumed density approximation
on §" is

PO.08) = S T, L 0.8) T o ((e), Ae))e BEIDYE)

%s (m) (6.62)

E[Y

ne=

That is, cﬁ,(m)(t) B8(t), ¢{t))1 is assumed to be

E,(m)

~% (g4n=-1)v(t)

S, m) ) = Y§ (m (MCEYs AlE))e (6.63)

The procedure for truncating the filter (6.41) is identical to the

82 case., If i(t[t) is known, so are c )(t), and these can be used

1,{m
to compute y(t), n{t), and A(t). Then {CN+1,(m)(t)} can be computed
from (6.63), and ﬁ[N+l](t|t) can be computed from {CN+1,(m)(t)} and
ﬁ[an](t|t). The estimator is truncated by substituting this approximate

~

expression for %[N+l](t|t) into the equation (6.41) for x[N](tlt).

6.5 Estimation on S0(n)

In this section we discuss the construction of suboptimal estima-
tors for the S0(n) estimation problem (6.22)-(6.23). Since 50(2) is
isomorphic to the circle Sl, the case n=2 was discussed in Section 6.2.
We will first consider the S0(3) problem, the importance of which was

discussed in Chapter 4. Then we will extend the results to S0(n).

Consider the sequencsa {DQ, 2 =0,1,...} of irreducible unitary

representations of S50(3), as defined in (B.34)-(B.35). Theorem B.7
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implies that, for fixed %, the matrix elements {Din; -2 <m n<2} are

eigenfunctions of the bi-invariant Laplacian A defined in (8.33)

80(3)

with the same eigenvalue Agi also, all eigenfunctions of the Laplacian
. . s L

can be written as linear combination of the {Dmn}' Hence, the assumed

density which will be used to truncate the optimal estimator (6.39)-

(6.40) is a normal density on SO(3) of the form (6.47):

= 2 A, v ()
_ % L Al
PR =N N o (R D () e (6.64)
£=0 m,n=-%
where R, n(t) £ 80(3) and y(t) is a scalar. That is,
X} At 8
2 (0) 8 EF DY (n()#] (6.65)
is assumed to be
=2y (%)
cpie) = oh (nex e * (6.66)

The procedure for truncating the filter (6.39) is similar to the

gt case, although we make use of some additional concepts from represent-
1
c

ation theory. 1If %(t[t) is known, so are {e__

(t¢); - 1 <m n< 1}, since
D1 is equivalent to the self-representation of S0(3). Define the matrix

Cg(t) with elements c:n(t), -2 <m n < & then

—leY(t)

aw) 2@ Leycte) = e It M) ® e

—zlly(t)
I-e (6.67)

1l

since Dl is unitary (here C is the hermitian transpose of C). Thus v(t)
can be computed from

1

Y(t) = - B logl %u ACE) ] (6.68)
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Then the elements of n(t) caa be computed from (6.66) and (6.68), since
Dl(n(t)) is similar to n(t). Once Y{t) and n(t) have been computed,

{ngl; ~(§+1) < myn < N+1} are computed from the formula (6.63).

In order to truncate (6.39) after the NtD moment equation, we must

approximate EtixiN](t)h'(t)X(t)]; however, this matrix consists of time-

varying deterministic functions multiplying elements of ﬁ[N+l](t|t),

sp we will show how to approximate this matrix. The symmetrized Kronecker

ir]

pth power X operating on the symmetric tensors x[P] such that
||x[p]|l = }[x||? = 1 furnishes a representation of $0(3) which is
reducible [H5], [ML6]. 1In fact, (B.4l) and (6.48) imply that there is
a nonsingular matrix P such that
D
~ () 0
px[Plp7 - (6.69)
a xtp-21
The matrix P is related to the Clebsch-Gordan coefficients (B.38)-(8.39),
but P can also be computed by the method of Gantmacher [G7, p. 160]. It
is clear from the decomposition {6.69) that ﬁ[N+1](t|t) can be computed

from CN+l(t) and E[N_ll(tlt). The optimal estimator (6.39) is truncated

~[N
by substituting this approximation into the equation for X[ ](tlt).

We note here that, due to the decomposition {(6.69)}, the estimation
equations and the truncation procedure could have been expressed solely

in terms of the irreducible representations DP(X(t)). However, we have

irl

chosen to work with the X equations primarily for ease of notation.

P

For large N, the D" equations would provide significant computational

[pl]

savings over the X equations, as these are redundant; however, the
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practical implementation of this technique will probably be limited to

small values of N.

As in the previous section, the extension of this techaique to S0(n)

is straightforward. In this case, we make use of the irreducible

representations of S0(n) denoted by D[fl""’f 1a D[f], where n = 2k

or n = 2k+1 and [f] = [fl""’fk] denotes a Young pattern (see Section

B.5). Theorem B.7 implies that, for fixed [£], the matrix elements

{Dii], 1<em 5_nN[f]} are elgenfunctions of the bi-invariant Laplacian

on 30(n) with the same eipenvalue l[f]. Thus the assumed demsity is a

normal density on 50(n) of the form

“Ar ey (E)
pe = > S i wnlleys e T (6.70)
[f] f4,m

where R, n(t) € S0{n) and y(t) is a scalar. That is,

etfl vy = e i (o)) (6.71)
is assumed to be

=AY (E)
elEl () = plE ey e [ (6.72)
If ﬁ(t|t) is known, so are {céi’o""’o](t); 1< 2,m < n}, since

1,0,... . s
DE 20 »01 is just the self-representation of S0(n) (see Section B.3).

If we define the matrixz C (t) with elements {c[ 3Varera ](t); 1< E,m, < n}
2m — = 3
then

=22,y (&)
aw) it =ty e T

=-2A.y(t)
=1+« g 1

(6.73)
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and y(t) can be computed from

Y(£) = - 55— logl L tr Ae)] | (6.74)
1

Then the elements of n(t) can be computed from (6.72) and (6.74).

In order to truncate the optimal estimator (6.39) after the Nth

Fa)

N ‘
moment equation, we approximate X{N 1](tlt) as before. Since the

carrier space of the representation D[P’O""’O] is spanned by the

spherical harmonics of degree p, the decomposition (B.41l) implies that

there exists a nonsingular matrix P such that

D[p$0:-.o’0](x) 0
-1 -

[pl
px'P’p ([p-2] (6.75)

(see Gection B.5).

Henice, precisely as im the S0(3) case, we compute
N1 A [N+1,0,...,01
c = Haer iy 1< Am < N
(©) = {egy (®)3 1< %m< Newiaso,...,0

and then compute ﬁ[N+l](t|t) from.CN+1(t) and ﬁ[Null(tIt). The optimal

} from (6.72)

estimator (6.39) is truncated by sabstituting this approximation into

the equation for i[N](t|t).
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CHAPTER 7

CONCLUSION AND SUGGESTIONS FOR FUTURE RESEARCH

This thesis has been concerned with estimation and stability for
nonlinear stochastic systems. The basic approach has been the explicit
utilization of the algebraic and geometric structure of certain classes
of systems. With this approach, it was possible to derive some interesting
conditions for stochasfic stability and to design both optimal and sub-
optimal estimators. A detailed summary of the major results is given

below.

7.1 Summary of Results

First, the stability of bilinear systems driven by colored noise was

h order

considered. Necessary and sufficient conditions for the pt
stability of bilinear systems evolving on solvable Lie groups were
derived, and several examples were presented. Some approximate methods

for deriving stability criteria for general bilinear systems drivenm by

colored noise were discussed, but no definitive results were obtained.

In order to motivate the discussion of estimation problems and to
demonstrate the applicability of stochastic bilinear models, several
practical estimation problems were formulated. These problems involved
the estimation of three-dimensional rotational processes and the tracking

of orbiting satellites.

The investigation of estimation problems involved both optimal and
suboptimal estimation. It was first shown that the optimal conditional
mean estimator for certain classes of systems is finite dimensional.

These classes of systems are characterized by linear measurements of a
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Gauss-Markov process £; £ then feeds forward into a nonlinear system.

For some nonlinear systems, including those with a finite Volterra series
and certain bilinear systems, it was proved that the optimal estimator is
finite dimensional. However, for general nonlinear systems the optimal
estimator is infinite dimensional, and a suboptimal estimation technique

was presented.

Finally, suboptimal estimation for bilinear systems driven by white
noise was discussed. The theory of harmonic analysis was used to design
suboptimal estimators for bilinear systems evolving on compact Lie groups
and homogeneous spaces. The basic approach involved the assumption of
an assumed density, which was the solution of the heat equation on the

appropriate manifold.

7.2 Suggestions for Future Research

In this section, several topics for future research which are

suggested by the work in this thesis are presented.

1) The problem of deriving explicit necessary and sufficiernt
conditions in terms of Ao, Al,...,AN for the pth order (asymp-
totic) stability of the bilinear system (2.12) driven by white
noise. For example, the derivation of necessary and sufficient

conditions under which (2.12) is pth

order stable for all p is
an open problem.

2) The development of a procedure for bounding ‘he solution of a
general bilinear system by the solution of one in which & is

solvable. This will lead to better conditioms for the stability

of bilinear systems driven by colored noise.
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3

4)

3)

6)

The extension of the bilinuearization and Volterra series
techniques to nonline 3. systems driven by white noise (see
[K4], [L5]). This may permit the application of bilinear
stochastic stability results and the suboptimal estimation
techniques of Chapter 6 to more general nonlinear systems.

The evaluation of the suboptimal filters of Chapter 6 by means
of computer simulations. This is presently being done for the
first—order filter of Exasmple 6.1 and the corresponding second-
order filter, for the system (6.27)-(6.28) evolving on 82;
these filters are being compared with the extended Kalman filter
[J1], the Gaussian second-order filter [J1], and the Gustafson-—
Speyer "state~dependent noise filter" [G2]. Unfortunately,
these simulations have not been completed in time for pre-
sentation in this thesis.

The use of harmonic analysis in estimation for bilinear systems
driven by colored noise.

The application of the various technigues of this thesis to
both deterministic and stochastic control problems. For
example, 2 procedure analogous to the one developed in Chapter

6 may provide useful suboptimal controllers for certain probiems.
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APPENDIX A

A SUMMARY OF RELEVANT RESULTS FROM ALGEBRA AND DIFFERENTIAL GEOMETRY

A.1 Introduction

In this appendix we summarize the results from the fields of
differential geometry, Lie groups, and Lie algebras which are relevant
to the research in this thesis. Proofs and more extensive treatments
of these subjects may be found in [A2], [B20], {C3], [G51, [H3], [J4],

[s1i, [s2}, [wii].

A.2 Lie Groups and Lie Algebras

The study of general Lie groups and Lie algebras requires concepts
from the theory of differentiable manifolds. However, the research in
this thesis is primarily concerned with matrix Lie groups and Lie
algebras, and our basic definitions will follow the work of Brockett

[Bl] and willsky [W2].

n 2 .. . . .
Let R™™ pe the n“-dimensional vector space of nygn matrices with

real-valued entries.

Definition A.l: An nxn matrix Lie Alpebra @is a subspace of R

which has the property that if A and B are in &, then so is their

commutator product, [A, B] 4 AB - BA.

We note that the intersection of two Lie algebras is also a Lie
algebra, but the union, sum, and commutator of two Lie algebras are not

necessarily Lie algebras.

Definition A.2: Let § be a subset of R™. The Lie algebra

generatad by S, denoted {S}LA’ is the smallest Lie algebra which

i S.
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Definition A.3: A Lie subalgebra of a Lie algebra £ is a subspace
of & that is also a Lie algebra. A Lie subalgebra  is an ideal of &

if [A, B] €& whenever A € Zand B £ #.

s . R . axn
Definition A.4: Let T be a set of nonsingular matrices in R .

The matrix group generated by T, denoted {T}G, is the smallest group
under matrix multiplication which contains T. If S8 is a subspace of

nxn

R, we define the matrix group

A, A, A
T={expsly={fe e®...e plAi €5, p=0,1,2,...1 (A.1)

A matrix group G is callad a matrix Lie group if there exists a matrix
Lie algebra % such that
¢ = {exp &},
T

There is then a Lie =slgebra isomorphism between & and the tangent

space of G at the identity [S1]. It has been shown by Brockett [Bl]

;;hat if sl,...,sp is a collection of subspaces of Rn}m’ then
{exp Syseres €XP Sp}G = {EXP{SJ_""’Sp}LA}G {(A.2)

The relationship between these concepts and the theory of differ-
entiable manifolds can be explained as follows [Bl]. Let £ be a Lie
algebra. At each point T in {exp .SZ’}G there is a one-to-one mapping d)T
from a neighborhood of 0 in Zonto a neighborheod of T in {expSf}G which

is defined by
dJT: Q*"{expg}s, d)T(L) = eL T (A.3)

Since this map has a smooth inverse, {exp Q}G is a locally Euclidean

space of dimension equal to the dimension of L. In addition, the set
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of maps {¢;1} form a differentiable structure of class Cm on {exp.ﬂﬂe

[Wil]. Thus {exp é?}G has the structure of a differentiasble marifold

[Will.
The analysis of systems defined on manifolds which do not have a
Lie group structure leads to the following definitions.

Definition A.5: Let M C R be a manifold, and let G be a matrix Lie

group in R, ye say that G acts on M if for every x € M and every
T € G, Tx belongs to M; in this case, G is called a Lie transformation

group. The group G acts transitively on M if it acts on M and if for

every pair of points ¥,y in M, there exists T € G such that Tx = y.

If x € M is fixed, then Hx = {T ¢ G'Tx = x} is a subgroup of G called the

isotropy group at X.

Definition A.6: Let G be a Lie group which acts tramsitively on a

manifold M. Let x be some (fixed) point in M. Let G/Hx be the set
{THXIT € G} of left cosets modulo Hx' Then there is a diffeomorphism

between G/HX and M, and M is called a homogeneous space (coset space)

[Wwilj.

A.3 Solvable, Nilpotent, and Abelian Groups and Algebras

The definitions and properties of some important classes of Lie

algebras and Lie groups are preseated in this and the next section,

Definition A.7 [81]: A Lie algebra & is solvable if the derived

series of ideals

Q(O) = @
glotl) _ [g(“), g(n)] = {{A,B1]A,B sﬂ?(n)}', n>0 (A.4)

terminates in {0}. & is nilpotent if the lower central series of jdeals
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@l 2% = {[a,BljAc% Be®"'}, n>0 (A.5)

(
terminates in {0}, & is abelian if .Q"l) 291 = {0}, Note that abelian

= nilpotent =» solvable, but none of the reverse implications hold in

general.

; lemma A.1 [S1, p. 214]: A matrix Lie algebra & is solvable if and

_"w only if there exists a (possibly complex-valued) nonsingular matrix P

such that }."‘AP_:L is in upper triangular foram {zero below diagonal) for

all A € 2.

Lemma A.2 [S81, p. 224]: A matrix Lie algebra & is nilpotent if and

only if there exists a (possibly complex-valued) nonsingular matrix P

such that, for all A £ &, PAP*]' has the block diagonal form

A I ]
g [ 6, (8) o
] 0
- ¢, ()] .
6, () s | (4.6)
’ B @

.

—

(this will be called the nilpotent canonical form). The functions

¢k: & +%¥ are linear. Furthermore, ¢k([§,7,£]) = {0}.
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A useful criterion for solvability can be expressed in terms of the

Killing form.

Definition A.8: Let ¥ be a matrix Lie algebra. If A, B ¢ %, the

operators adi:él""g are defined by adZB = B, ad,B = adf;B = [A,B],

adr'lB = [A, adiB]. If£ & is a Lie subalgebra of &, we define

adigg = {adz B | BeB}. The Killing form of & is a symmetric bilimear

form on ¥ given by

K(A,B) = trace(adAo adB) (A7)

Theorem A.1 (Cartan's criterion for solvability)[S82]1: A Lie alpebra

&is solvable if and only if K(A,B) = 0 for 2all A and B in the derived
algebra & (L .

We define the corresponding Lie ,roups as follows.

Definition A.9: The matrix Lie group G = {exp Q}G is solvable if
& is solvable; G is nilpotent if & is nilpotent; G is abelian if & is
abelian.

We note that Definition A.8 is equivalent to the usual definition

expressed strictly in terms of properties of the group G{Sl].

A.4 SBSimple and Semisimple Groups and Algebras

It can easily be shown [S2] that the sum of two solvable (nilpotent)
ideals of a Lie algebra & is solvable (nilpotent). Hence we make the

following definitions [S1], [S2].

Definition A.10: Let & be a Lie algebra. The radical & of & is the

unique maximal solvable ideal of & (i.e., 9 is the sum of the solvable

ideals of &).
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Definition A.ll: A Lie algebra & is semisimple if it has no abelian

ideals other than {0}. Thus & is semisimple if and only if its radical
Z= {0}, Zis simple if it is non-abelian and has no ideals other than
{0} or 2.

The Killing form can also be used to formulate a criterion for

semisimplicity.

Theorem A.2 (Cartan's criterion for semisimplicity) [82]:

A Lie algebra & is semisimple if and only if its Killing form is
non-degenerate (i.e., if A € & and K(A,B) = 0 for all'B €&, then A = 0).
‘ Combining the Levi dezomposition of an arbitrary Lie algebra and
the complete reducibility of a semisimple Lie algebra, we have the

following theorem [G5].

Theorem A.3: An arbitrary nonsemisimple Lie algebra Z has a semi-

direct sum structure

| PR+ P
(4.8)
PR C R

|
|
& where & is the radical of & and & is a semisimple subalgebra. Further-
more, Fcan be written as the direct sum of simple subalgebras
.9’=§’i +3’2 +¢% + oeae
(A.9)

17,%1 = {0}, i 43

We define the corresponding Lie groups as in the previous section.
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Definition A.12: The matrix Lie group {epr}G is simple (semi-

simple) if & is simple (semisimple).

Again, Definition A.12 is equivalent to the usual definition in

term of properties of the group [S1].
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APPENDIX B

HARMONIC ANALYSIS ON COMPACT LIE GROUPS

B.1 Haar Measure and Group Representations

In this section we summarize some facts from the theory of integration
and representations for compact Lie groups. TFor details see references

[03]: [Dll-], {L7]= [88]: IT].], and [H[*]-

Lempa B.l: A compact Lie group G has a regular Borel measure u (the

Haar measure) satisfying the properties

(L) pe) <=
(2) (Left invariance) u(gE) = u(E)

for any g £ G and Borel set EC G

(3) (Right invariance) U(Eg) = u(E)

for any g £ G and Borel set EC G

We assume henceforth that the Haar measure is normalized so that
J/‘du(g) = 1: di(g) will also be denoted dg. This normalized bi-invariant
G
measure is unique. We now turn to the representations of compact Lie

groups.,

Definition B.l: Let G be a Lie group and V a (real or complex)

finite-dimensional vector space. A finite-dimensional matrix representa-

tion of G is a continuous homomorphism D which maps G into the group of

nonsingular linear transformations on V. That is,
(1) p(g,) D(g,) = D(gye,) for g, 5, €G

{2) D(e) = I, the identity mapping on V, where e is the identity in G
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(3) gt+>D(g)v is a continuous mapping of G into V for each fixed
v € V. The vector space V is called the carrier space of the

representation,

Definition B.2: The representations D1 on Vl and 02 on V2 are

equivalent representations of G if there is a vector space isomorphism
1, .2 1 -1D2 .
§:V" -+ ¥V~ suech that D (g) = S (g)S for each g € G. A unitary

representation is a representation in which D(g) is a unitary trans-

formation of V for all g £ G.

Theorem B.l: Any finite—dimensional representation of a compact Lie
group is equivalent to a unitary representatiomn.

.Suppose that D1 and D2 are representations of a compact Lie group G

2

1 .
on vector spaces V- and V°, respectively. Then we can construct other

useful representations as follows.

Definition B.3: The direct smmlﬂ'GDDZ is the representation on

Vl@V2 given by (Dl@Dz) (g) (vl,vz) = (Dl(g)vl,Dz(g)vz) for g € G and
(vl,vz) £ Vl@)\fz. The tensor product representation Dl(@D2 on V]'@ V2

is given by (D1®D2) (g (v1®v2) = (Dl(g)vl)®(D2(g)v2). if Dl

and D2
are matrix representations, then the direct sum is the matrix representa-

tion

1
D™ (g) 0
Ly 2
(0" @07 (e) = 5
0 D™ (g)

and the direct product representation is given by the Kronecker product

ple) ®p%(e) [B13].
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Definition B.4: A subspace WC V is invariant under the representation

D if, for each w € W and g € G, P(g)w is also in W. A representation D on

V is irreducible if V has no non—trivial D-invariant subspaces, and it is

completely reducible if it is equivalent to a direct sum of irreducible

representations.

Theorem B.2: Any finite-dimensional representation of a compact Lie
group is completely reducible; in fact it is equivalent to a direct sum

of irreducible unitary representations.

Another useful result is proved in [D5].

Theorem B.3: Any finite-dimensional representation D of a compact

Lie group G leaves invariant some positive definite hermitian form
Qv,w); i.e.,

Q(d(g)v, D(glw) = Q(v,w) (B.1)
If D is a matrix representation and Q(v,w) =

= v'Qw (where Q is positive
definite), then (B.1l) becomes

D (g) Q D(g) = Q (8.2)

where D denotes the hermitian transpose of D.

B.2 Schur's Orthogonality Relations

Without loss of generality, we will henceforth congider all finite-

dimensional representations to be matrix representations.

Theorem B.4: Suppose that Dl and D2 are inequivalent irreducible
finite-dimensional unitary representations of a compact Lie group G,

with matrix elements_Dij(g) and Dij(g) repsectively. Then
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3 k _
f Din(®) [Py (e) 1¥de = T 818,58y, (8.3)
G

where * denotes complex conjugate, nﬂ is the dimension of Dg(g), and

§,.=1if i = j, §,, = 0 elsewhere.
ij ij

Before proceeding with the Peter-Weyl Theorem, we state a result
which applies Theorem B.4 to the reduction of an arbitfary representation

into a direct sum of irreducible representations,

Definition B.5: The character associated with a matrix representation

of G is the function X defined by

n
X(8) = trace D(g) = > Dy, (8) (B.4)
i=1

Suppose X, Xl, and XZ are the characters of the representations D,

Dl, and Dz, respectively., If D(g) = Dl(g) @Dz(g), then

X(e) = X' @) + x> (@) (8.5)
_ ol 2
If D(g) = D7() ®D"(g), then
@ = X @x>(g). (B.6)

One can also show [TLl] that the representations Dl and 02 are equivalent

if and only if xl = xz.

According to Theorem B.2, any finite dimensional representation D

of the compact Lie group G is equivalent to the direct sum of irreducible

unitary representations

21 2
D(g) * D ()@ ...@D P(g) (B.7)
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Then by (B.5),

El L

X(g) =X “(g) + ... ¥ P(g) (B.8)

and hence
zi
x(g)=zv£ X (8} (B.9)
i
L. L. L,

where X * is the character of D 1, X is the character of D, V * is the

L.
. R . . i .
number of times the irreducible representation D © occurs in the sum

(B.7), and the summation is over the set of equivalence classes of finite-
dimensional irreducible representations of G. The follaowing corollaries

to Theorem B.4 are immedizate.

Corollary B.l: The characters of the irreducible unitary representa-

tions D1 and D2 of the compact Lie group G satisfy

1, if D1 and D2 are equivalent

.{Xl(g) [Xz(g) J#dg = (.10}

0, otherwise

Furthermore, if a representation D is decomposed as in (B.7) - (B.9), then

3
vy = fx(g) [X “(s)1*dg (8.11)
* G

Corollary B.2: Let Dl and Dz be irreducible representations of the

L 2
compact Lie group G. Assume that D]‘(@D2 is equivalent to D 1@ e ®D p,
A

i . . .
where the D ~ are irreducible representations. Then

1 2 li
vy = _/' X (@)X (@) X () 1#dg (8.12)
1
G
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in the case that G is semisimple, Steinberg [S9],[B20],[J4] gives
an alternate formula for v2 of Corollary B.2,
i

B.3 The Peter-Weyl Theorem

In this section we state the major result in harmeonic analysis on

compact Lie groups [C31,[D&],[H4],[L71,(S8]1,[TL], [wll].

Defipnition B.6: The representative ring of a compact Lie group is

the ring generated over the field of complex numbers by the set of all
continuous fupnctions Dij which are matrix elements of some unitary

irreducible representation D.

Theorem B.5 (The Peter—Weyl Theorem): Let G be a compact Lie group.

(a) The representative ring is dense in the space of complex—
valued continuous functions on G in the uniform norm. That is, if £ is
a continuous function on G, and if € > 0 is given, then there is a
function % ir the representative ring such that |f(g)—§(g)| < g for all

g e G,

(b) Let A be the set of equivalence classes of finite-dimensional
irreducible representations of G. For each o £ £, pick a unitary

representation Dm. If fe LZ(G)’ define the Fourier coefficient

%‘;j = ff(g) [D‘;‘:.I (g) 1*dg (B.13)
G

Then the set of functions {/n D?j} is a complete orthonormal set in
o

LZ(G); i.e., we have the Parseval identity
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1GEIRE f|f(g)|2dg= > z | /& fgjlz (B.14)
G

aed i,j=1
where ny is defined in Theorem B.4.
The sum in (B.14) is defined in [R2, p. 84]; notice that (B.14)

implies that the set of all a such that ggj # 0 for some i and j is at

most countable,
The Peter-Weyl Theorem thus yields the direct sum decomposition

L, (6) =(—Ba€A H, (B.15)

where Ha denotes the vector space spanned by the (na)2 functions

(61 a2
{Dij; 1’J=1’...’na}.

B.4 The Laplacian

The Laplacian on a compact Lie group is closely connected with the

theory of harmonic analysis presented in the previcus sections.

Theorem B.6 [88, p. 35]: Let G be a compact Lie group. There exists

a second-order differential operator A on G (the Laplacian), such that

(a) A is bi-invariant; i.e., for all £ € C (G) and h € G,

A(Rhf) = Rh(Af) (B.16)

A(th) = Lh(Af) (B8.17)

where Rh is the right translation defined by (Rhf)(g) = £(gh), and Lh is

the left iramslation (th)(g) = f(h-lg);
(b) A is elliptics

(c) A is formally self-adjoint; i,e., for any fl’ f2 £ Cw(G)
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(d) A maps constant functions to zero.

If G is a compact matrix Lie group and {A ,...,AN} is a basis for

the Lie algebra of G, then the Laplacian can be expressed in the form
N
A = z - .
QijDiDj (B8.18)
i,j=1

where O is a symmetric positive definite matrix and the differential
operators Di are defined as follows: let f be a function on the group G;

then we define for g € G

(0,5 (8) £ - £((exn(a,;t)) 8) (B.19)
t=0

We note that the Laplacian j7s not necessarily unique; however, it
is unique if G is simple [S8, p. 36]. We will subsequently work with a
single differential operator A on G satisfying Theorem B.63; however, a

different choice of  in (B.18) will define an equally valid Laplacian.

It can be shown that A is the Laplace-Beltrami operator on G
corresponding to a suitably defined bi-invariant Riemannian metric on

G (see [H3], [S8], [W1l])., A Riemannian metric on a manifold M is a

smooth choice of a positive definite inner product <, >m on the tangent
space Mm at each point m € M, If ¢: m > (xl(m),...,xn(m)) is a co-
ordinate system valid on an open set U C M, we define the functions

gij’ glJ: Elon U by
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B 5 (m) = < 5 | InT > (B.20)
* m J m
1]
E (m) Ty - 8 2
j=1gij mglm) = 8, (B.21)
g(m) = [det(g;; ()] (B.22)

Then the Laplace-Beltrami operator in terms of local coordinates is

_L T2 (X e 2f
ag =L z — (z gVE ) (8.23)
v B . 1 i J

The next theorem relates the eigenfunctioms of the Laplacian to

the representative ring.

Theorem B.7 [88, p. 401, [Wll, p. 257]: Let G be a compact Lie

group, and let H, be defined as in equation (B,15). Then each function
o € Ha is an eigenfunction of the bi-invariant Laplacian A, and all ¢ € Hu
have the same eigenvalue ha' Conversely, each eigenfunction ¢ of the

Laplacian is an element of the representative ring.

Hence, harmonic analysis on a compact Lie group can be performed
either in terms of the representative ring or the eigenfunctions of the

bi-invariant Laplacian, since these two sets of functions are the same.

B.5 Harmonic Analysis on SO{n) and g™

In this section we discuss the application of the results of the
previous sections to the special orthogonal group SO(n) and the n-sphere ™,

The results for S0(3) and 52 will be discussed in detail.

-~124-

b



The Lie group S0(n) is defined by
som) = {x e B X'X = 1, det X = + 1} (B.24)

The theory of representations of 50(n) is discussed in [B23], [H5], [H6],
[J57, [L9], [Mi6]. We will present only a brief summary of the subject;
the reader is referred to the references for details, Each irreducible
representation of S0(n) can be characterized by a set of k integers
(where n = 2k + 1 if n is odd, and »n = 2k if n is even)., This set of

k integers can be either the highest weight (A) = (A lk) (see [B20],

1700
[B23], [H6]) or the Young pattern [f] = {fl,...,fk], where fi > £

i+l
and fi > 0 (see [H5], [J5], [L9], [M16]). The two notions are related by

l = - F s i = e —
i fi fir1 for 1 = 1, s k-1

Ak = fk (B.25)

We denote an irreducible representation corresponding to (A) or [£] by

>N o plEl, *)

or D s the dimension of D is denoted by nN(A), and is computed

(1,0’. L ’0)

in [B23], [H5]. TFor X £ SO(n), the representation D (¥) = X

is called the self-representation.

Given a matrix representation D of S0(n), Theorem B.2 states that
there exists a nonsingular matrix P such that, for g € S0(n)
0
D(g) = P(D ~ (8)®...(OD
(A)

i . . . .
where the {D } are irreducible representations. It is often necessary

(A ) _
P’ (g))pt (B.26)

to compute the transformation matrix P; in particular, one must sometimes
decompose the tensor product of two representations. Consider the tensor

product D(J)C) D(k) of two unitary irreducible representations. The
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*)

number of times vm that the irreducible representation D * occurs in
i .

the decomposition of D(J) C)D(k) can be calculated from the highest

weights, the Young tableaux, or the characters via (B.12); the result

is the Clebsch-Gordan series [B20], [J51, [1L9], [Mi6]

. &)
PP @™ 2 @p ¢ (8.27)
The elements of the matrix which transforms D(J%:) p®) into the direct

sum (B.27) can also be computed [J5]1, [L9]; these elements are known as

the Clebsch-Gordan, Wigner, or vector coupling coefficients,

Now we consider the special case S0(3)., Any matrix R in 50(3) has

an Euler angle representation of the form [T1]

R = Z($HX(EZW) (B.28)
where
cos¢ ~sind 0 1 0 0
Z{d) = }sind cosd of , X = {o cosf -sind
0 1] 1 0 sinf cosd
{B.29)

and the Euler angles ¢, ©, ¥ have the domain 0 < ¢< 2m, 0 < 0 < 7,

0 < ¢ <27, The element of S0(3) with the representation (B.28) will be

denoted by R(¢, 8, V) or just (¢, 8, V).

In the Euler angle coordinates, the bi~-invariant Riemannian metric

on S0(3) is given by [B22]

(ds)? = 0% + ap? + 2cosddpdb + Ay’ (B.30)
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8 s gt s 18

i.e,, the matrix g of (B.20) is given by

1 0 cosh
g(d, 8, ¥) = |0 1 0 , (B.31)
cos@ O 1

The (unnormalized) Haar measure is thus

du¢, 8, p) = /[det B] dpdBdY = sinddpdody (B.32)

The bi-invariant Laplace-Beltrami operator corresponding to the metric

(B.30) is given by [B22]

2 2 2

1 ) N 1 ) 9 3
A = — =— (sinf —=) + ——0— (=== - 2 cosp + ==
§0(3) sinb6 08 a8 sinZg 992 03y Y2
(B.33)

For 580(3), notice that n = 3 and k = 13 thus the highest weights
and Young tableaux, and hence the irreducible representations, are
characterized by a single integer. Talman [T1l] computes a sequence
DR(¢, 8, ¥), & = 0,1,..., of unitary irreducible representations of

50(3); its matrix elements are given by

Dl G, 8, ¥ = 1™ I b gy ind

{(B.34)
where
& @ - 1yt [(2m) ! (Rem) ! (T4n) ! (Bn) 11172
T E (Am-£)! (tn-m) 1! (Bn—-i)!?
t
. c0522+m~n—2t (g) sin2t+n—m (%) {B. 35)

for ~ & <m, n <4,
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Here t is summed over all neonnegative integers such that the arguments

of the factorial functions in (B.35) are nounnegative; i.e.,

mn<t<L+tm O0<ELE-mn

In fact, these are {(up to equivalence) all of the irreducible represent-

ations of S0(3). The Peter-Weyl Theorem yields the decomposition

Ly (s0(3)) = E;)Hz (B.36)

where Hg is the vector space spanned by the (22,+1)2 functions

{D‘:‘m; m, n= —E,.-.,,Q,}.

The Clebsch-Gordan series for S0(3) is given by [H4, p. 135],
[Tl, p. 116]
. jt+k
e @ ot (8.37)
2=|3-k|
The elements of the matrix which transforms DJ @Dk into the direct

sum (B.37) are defined as follows [T1l, p. 118]. Assume that

j i 3
Dor (s 85 ) Dy (65 8, ) =

jz 3 0k &\ (5 k R )
®
7SI Y I NP - ST N
3PP

(B.38)

where |j-k| < & < j+k and -2 < p,p' < 2, and * denotes complex conjugate.
i k 2
The coefficients mon p (known as the 3-j, Clebsch~Gordan, or vector

coupling coefficients) are given by
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. ]
3RO y2i-ien | GHeD 1 Gekemi) | (@401 (1) (4op) ! 12
(GHi+2+L) ! (Jrm) P (G-m) ! (kin) ! (k-n) !

) ES 0t (2+i-n-t)! (kintt)! (. 39)
t

(gHp-t) ! (t+k—~j-p) 1ot (R-ktj-t) 1]

where the sum is over integral values of t such that the arguments of
the factorial functions in (B.39) are nonnegative. These coefficients

are widely used by physicists [W19], and are tabulated in [B24].

The n—sphere s = {x e Rn|x'x = 1} is diffeomorphic to the homo-
geneous space 8$0(n)/S0(n-1). Harmonic analygis on s is studied in
terms of the spherical harmonics 41, [El}, [813], {T1], [V1]. Let
P 1

2 denote the space of homogeneous polynomials of degree £ on Rn+

; L
(i.e., f(cxl,...,cxn+l) =c f(xl,...,xn+1)). Then the space H, of

L

spherical harmonics of degree £ on 8" can be characterized in the

following equivalent ways:

{1) the restriction to s" of the sﬁbspaceéﬂi = {fe SzlA n+lf = 0}
R
of harmonic homogeneous polynomials, where
n
A nt+l < Zi 822 (B.40)
R i=1 Bxi

(2) the restriction to Sn of the subspace of Sﬁ which is orthogonal
2 2 . P
to the subspace {(xl +oouk X )f(xl,...,xn)]f E 2~2} (each of these

subspaces is invariant under the action of SO0(m+l)).

(3) the irreducible subspace of LZ(Sn) which is the carrier space

of the irreducible representation of SO0(nt+l) of highest weight (k,0,...,0)

(this representation is obtained by reducing the representation [D(X)f](x) =

£(X 1x), where X € SO(a+1), x € 8%, f ¢ L,(s™);
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(4) the eipgenspace of the SO(n+l)-invariant Laplacian A a om Sn

S
with eigenvalue -2 (n-1+R).

Property (2) implies that each f ¢ & has a unique expansion

3]

94
£= > ([ £ as (8.41)
i=0
where fg-Zj e;mi_zj and Lq] is the largest integer < t (Brockett [B3]

also discusses this point). One can show [D4, p. 109] that the span of
{HR’ 9=1,2,...} is demnse in the space of continucus functions om s™ and
in LP(Sn), 1 <p < o, Notice also that, using property (3) and the

Clebsch-Gordan coefficients for SO(nt+l), we can write the product of

two spherical harmonics as a linear combination of spherical harmonics.

Now we turn to the 2-sphere 52. Any point (xl, Xys xa) on S2 can
be expregsed in the polar coordinates (0,9), where 0 < & < T,
0 <¢ < 2m, by defining
X, = cosB; X, = sinb® cos¢; Xy = sin® sind (B.42)
Notice that the point (0,¢) on 82 can be viewed as the coset {(¢, ©, ),

vel0, 2m)}. 1In polar coordinates, the Riemannian metric invariant under

the action of SO(3) is

(ds)? = a0% + sin®6 do> (8.43)
and the corresponding Riemannian measure is

ap(@,4) = sinb 4Bd¢ (B.44)

The corresponding invariant Laplace-Beltrami operator is [B3]
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2
1 3 ] 1 3

b, = s |35 (otn0 & :

2 = o8 LSO (sin® ae) + sing 2] (B.45)
s 2
Since functions on 52 can be viewed as functions on 50(3) which are
independent of y, the Laplace~Beltrami operator A 5 can also be obtained

5

from A {see (B.33)) by setting ga'= 0.

50(3)
We now consider the spherical harmoniecs on 82. The normaliged

spherical harmonics of degree £ are defined by {[T1]

1/2 .

_ m [ (L-m)! (28+1) im¢
ng(8,¢) = (-1) [(£+m)! T ] PEm(cose) e (B.46)
Yy _n(8:0) = (DT ¥¥, (6,0) (B.47)

for &= 0,1,... and m = 0,1,...,%, where Pﬁm(cose) are the associated
Legendre functions. These functions satisfy the four properties of
spherical harmonics listed above. 1In particular, property (3) implies

that [T1]

T
ng(e,(b) = Z Dmo(¢+ 5 Bs 0)*

B {2%1 17z

1

q1/2
2041 _imd 2
[ | ® o (.48)

The product of two spherical harmonics can be readily expanded by

employing (8.38) with m = n = Q:

Yy (8,0Y,0 L (0,4)

e L AN )(z 2 j) ©.0)
= — 2-+1 Y' 1 ]
- . gﬂ'l( . >m n' -G’y \o o o/ 1T
=%

(B.49)
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APPENDIX C

L THE FUBINI THEOREM FOR CONDITIONAL EXPECTATION

Many of the proofs in Chapter 5 and Appendix D require the interchange
! of the operations of conditional expectation and integration with respect
to time, In this appendix we will prove a theorem which justifies this

interchange under certain hypotheses,

e

Let X be a random variable defined on a probability space (R,%7P),

Al

and assume that the expected value E[X] is well-defined. Let F' be a

sub-0 field of &

' ]
Definition C.1 [W8]: The conditional expectation ﬁy X 4 E[X]g‘]

is P-almost surely uniquely defined by the following two conditions:

e 1 N
{a) E# X is measurable with respect to @&’

Le 402
NEERtS

(b) Let IA denote the indicator function of the set A, Then

1

E[IAE@X] = E[IAX] for all A e &' {(C.1)

We will first need the usuval Fubini theorem [R2].

oo mr A

Lemma C.1l (Fubini's Theorem): Let (Ri,ﬁi,ui), i= 1,2, be g-finite

measure spaces, let My X Hy be the product measure defined on 33:". x 56:2
Also, if he Ql X 92 + R, define the sections hml: 92 -+ R and hwz: Ql + R
by
hwl(wz) = h(u.\l, w2) for w, € 92 (Cc.2)
hmz (wl) = h(wl’w2) for w, € 9,1 {C.3)
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(a2) If h: Ql X 92 + R is & x  -measurable and Hy ¥ pz-integrable,

1 2

then h, : 92 + R is U, -integrable for ul—almost.all W

) ,andhw :521+R

2 2

1

is U.—-integrable for uz—almost all w Furthermore, the functions

1 2°
w, -+ f h du and w, - f h du
1 522 Wy 2 2 91 wy 1
defined ul-almost everywhere and uz—almost everywhere, are ul-integrable

and uz-integrable, respectively, and

4,

bawy ) =f f v e, = (f b w)ae
1 2 w 172 w, 27771
1 Qz 91 2 8'21 92 1

(C.4)

xﬂz

(b) If h: 9.1 b4 522 + R is ,@]" X %—measurable and f (f lhw [duz)dul
91 9.2 1

ig finite, then h is ul X uz—in.te.grable, and thus the conclusions of (a)

‘hold.

Theorem C.1 (Fubini Theorem for Conditional Expectation): Let (2, &, P)

be a probability space and consider the measure space ([0,t], &, m), where
t is finite and m is the Lebesgue measure on the o-field of Borel sets in

[0,t]. Let &' be a sub-0 field of %. Assume that
(a) f:[0,t] x Q> R is & x H-measurable
gl
(b) E [f1:[0,t] x Q = R is & x F-measurable

t
() f (f IA(m)|fS(m)]dP(w))ds is finite for all A e &'.
0 0
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Then

{ . t
f Eg'[fs(w)]ds - [f £ (s)ds] (C.5)
0

0

(P-almost surely).

9
Proof: Since Eg‘_ [fm(s)] is #'-measurable, it follows that

t '
f Egz‘ [fm(s) lds is &#'-measurable, Thus, by Definition C.l, we need

0
only show that, for all A € &',

f F t
Bl @ [ BT (E W ds] = BT, ffw(sms] (C.6)
0 0
However,
(o A
E[IA(m)“I. E [fs(w)]ds]
0
=f IA(w)(jI E'@.t[fs(w)]ds)dl’(w) (c.7)
Q 0
t s
[ @ i@ aw .8
e Yo
i G
=f (fIA(m)E. [£, () ]dP())ds (C.9)
0 0
. |
= f (1, @ £ (WdPw)ds (C.10)
0 Q

t
=j' IA(w)(f £ (s)ds)dP ()
Q 0
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el

1
oy

P

P TS A 1}.3 f ‘%’ :l’..l- “a

e 8 - e s e o T ST

t

=E[1A(m)f fw(s)ds] (C.12)
0

Equations (C.7) and (C.12) are just the definition of expectation,
while (C.10) follows from the definition of conditional expectation.
Equation (C.8) is due to the faet that IA(m) is independent of t. Since

the product of two measurable functions is measurable [R2], the integrands

in (C.8) and (C.10) are & x HF-measurable, Thus the application of

Lemma C,1 (b) to (C.10) yields (C.1l), because of assumption (c).

Notice
that
t Fr
f (IIA(w)IE [£_ ()] dP (w))ds
0o 0
i 7
5f Cf1,@z” [|£, W] 1 w)ds
0 @
t
=f (ﬁA(w)|fS(m)!dP(w))ds<m (c.13)
0 R

Hence, Lemma C.1 (b) also implies (C.9).

A similar result holds for the interchange of conditional expectation

with multiple integrals over ([D,t]x...x[O,tn], BRe o XBy, MK, .XmM).

It can easily be shown that the application of this theorem is

justified in Chapter 5 and Appendix D, since the integrands are just

products of Gaussian random processes,
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APPENDIX D

PROOFS OF THEOREMS 5.1 AND 5.2

D.1 Preliminary Results

In this section we present some preliminary results which are
crucial in the proofs of Theorems 5.1 and 5.2. The first lemma follows

easily from some identities of Miller [MI11].

Lemma D.1: Let x = [xl,...,xk]‘ be a Gaussian random vector with

mean m, covariance matrix P, and characteristic functiom Mx' Then, if

L <k,
82
— M ={e...e—ZP. ., E. s+se E.
3u1- " 3112' x(ul’ ’uk) 1 ) | lJ 2EJ3 Jg
+ZP- . P. - [ ees B, -.o-}M (u gessey }
3439343, T35 g x 1 &
where (D.1)
k
€, = im, ~ 2 u P, (D.2)
J ki n jn
n=1

and the sums in (D.1) are over all possible combinations of pairs of the

{ji, i=1,...,2}. Also,
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k]

.o

SR CF W 3

E[xlxz...xk] = E[x.k]E[xlxz...xk_l] + z P E[x. x 1

5P PR PR

(D. 3a)

[}

Blxy .o, JELx,,  oeom ] + zp Blx; ...x; JE[x

NERTTS R P i Yiap

+ :E? Blx, ...xy IE[x, ooxp I+ .o
3l il J £1+2 3 i %

Ji 1+3 k
(D.3b)
= . + :E%. . Tl, ..M.
& i3z d3 I
ZP eeoll, + “-nw (D.3C)
313 3334 Ms K

where the sums in (D.3b, ¢} are defined as in (D.1); also, in (D.2b),
{ju’ o=1,...,i} is a permutation of {1,...,i} and {la, ¢ = 1+l,...,k}

is a permutation of {i+l,...,kl}.

In the remainder of this appendix it will be assumed that § and =z
are Gauss-Markov processes satisfying (5.1) and (5.7, respectively. We
now define classes of random processes which occur as the jth order term

in a Volterra series expansion in & with separable kernels fecee Section

5.1), and we prove some lemmas relating these to other relevant processes.

Definition D.l: The space Aj of Volterra terms of order j is the

vector space over R consisting of all scalar-valued random processes Aj

of the form

N . .
_ L 1
Aj (t) = E Yo(t)kj (&) (D.4)
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where
. Int 's] O. . .
i - 1 i1 i i
J\j(t) f J. f yl(cl)...yj (Uj)Ekl i(al)...gk_ i(':sj)dcl...dcrj
0 0 0 2 Js

(D.5)
where for each i, {Ek

1,i 51

sevesly } are not necessarily distinct elements
. h|
of £, and {yz} are locally bounded, piecewise continuous, deterministic

functions of time. We denote by ﬁj the space of all processes

A (el é E[lj(t)[zt], where A € A,.

The next lemma, which is due to Brockett [B27], shows that terms of

the form (5.9) with i < j (more integrals than gk's) are in fact elements

Lemma D.2: Let & satisfy (5.1), and comnsider the scalar-valued

PTOCESS

w = (™ "Il ) ©.)E, (0 )euaE, (6 ) d
n(t) = e Y, 0 ey, (0.0E, (O )., o_ Jdo,...do
L J; J; 19 377375k Omy i, om0 i

(D.6)
where Y, are as in Definition D.1, m # m, for n # 0, and i < j. Then

ne Ai.

Proof: It is easy to show using the construction of Brockett [B25,

Theorem 4] that n(t) has a realization as a time-varying bilinear system

x(t)

I

i
A(t)x(t) + £, (£)B,(t)x(t) (D.7)
;kz )

nt) xl(t) (D.8)
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where A(tr) and {Bg(t)} are strictly upper triangular matrices. The

Volterra series for (D.7) can be expressed via the Peano-Baker series
(B25], and the Volterra series is finite because A(t) and {Bl(t)} are
upper triangular, TIn fact, because the original expression (D.6) con-
tains only the product of i components of £, the Volterra expansion of

th order ternm

nt) = xl(t) will contain only an i

£ 09, [ & N
; n(e) = z Y1) yilo ) e (o). E (0,)doy...do;
& L4 ! & 1 s

(D.9)
where {n,, & = 1,...,1} is a permutation of the {kg, g =1,...,i} of

(D.6). Hemce n e A,. ]

Recall that the conditional cross-covariance P(Gl,cz,t) (defined in

(5.13)) was shown to be nonrandom in Lemma 5.1; it can be computed from
Kwakernaak's equations (5.17)-(5.19). The following lemma shows that

Pij(cl,dz,t) is a separable kernel.

;; Lemma D.3: Pij(cl,cz,t) is a separable kernel; i.e., it can be

R expressed in the form

< ko ko ok
Py5005008) = > vg() ¥1(;)Y,(0y) (D.10)
k=1

Proof: Assume oy f'dz < t. Then it follows from (5.17) that, for

arbitrary real numbers o, B, and §,
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-1
P(0),0,,L) = P(ol)W'(a,ol)[W‘(oz,a)-uf Y' (r ) (DR T (T)H(T)¥(T,0,)dT P (T,)
\.,‘ w‘ 62
v t -1
T --f YT {T,a)a' (t)R (T)H(T)W(T,G)dT-W(G,Uz)P(Uz)]
. B
- £ A9))[B(o,) + C(EID(,)] (D.11)
Hence, if e, denotes the ith unit vector in Rn, it is obvious from (D.11l)
o
: that
— 1
Pij(cl,oz,t) = el P(cl,oz,t)ej (D.12)
j has the form (D.10) for some functions {Yz(t)}' 'l
The next lemma proves that certain processes which occur in the
proof of Theorem 5.1 are elements of Aj'
£
”? : Lemma D.4: Let  satisfy (5.1), and consider the scalar-valued
o
. process
=
g

t .0 g.
- 1 j-1
n(t) - -/- f LI f Pnlnz(gm ,Gm ,t)...P (0'
0 Y0 0

n, n, % n -t)
1 2 -178 2-1 2

.Yl(ol)...yj(cj) Ekl(cl)...gkj(aj)dol...doj

(D.13)
where the m, are arbitrary integers in {1,...,1i} and Pn

are arbitrary
elements of P. Then n e Aj'

Proof: Since we have shown in Lemma D.3 that Pn
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a separable kernel, the kernel of the integral (D.13) is also a separable

kernel. Hence n e Aj- .

Lemma D.4 implies that if Xj(tlt) can be computed with a finite
dimensional estimator for all Aj £ Aj’ then ﬁ(t[t) (where 1 is defined

by (D.13)) is also "finite dimensionally computable" (FDC).

D.2 Proofs of Theorems 5.1 and 5.2

The proofs of these two theorems are almost identical. We will

prove Theorem 5.1; then we will explain how this proof iz modified to

prove Theorem 5.2.

Proof of Theorem 5.l: As stated in Section 5.2, we consider the

ith order Volterra term

n(e) = f f f yl(crl)...yj (cj).gkl(cl)...gkj (O‘j)dcl...do'j
0 0 0

(D.14)
The theorem is proved by induction on j, the order of the Volterra
term. The proof for j=1 is presented in Section 5.2. We now assume

£, (©)

the theorem holds for j < i-1 (i.e., we assume that Et[e nt)] is

FDC, where n € Aj,for j £ i-1), and prove that it holds for j=i.

The proof is in two steps. We first reduce the problem to the
computation of the elements of Ki (see Definition D.1). We then show by
~

induction that all of the processes in Ai can be computed with finite

dimensional estimators.
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(i) We first consider the computation of ﬁ(t|t), where

Eg(t)
x(t) = e n{t) (D.15)
Now
t 0 g.
g(t|t) =f fl J’ -1 Y1 (000075 (0)
0 Y0 0
o Eg (e
-E [e Ekl(ol)...F;ki(oi)]dol...dci (D.16)

By equation (D.1) and the definition of the characteristic functiomn, it

follows that

e &g (&)
E e Ekl(ol)"'gk. (041
1

’E\.g(tlt)+ %— Py (L)
e

{61(01) .e .Gi(oi)

-+§SP. . (g v)
1,1, Cn,%n

, 2,t)6j G )...6j_(crm )5 |

3 3 i 1
(D.17)
where
§. (o
Ja(

o)

= gj‘ (D’m ft) + Pﬁ,j (t, g, L) (D.18)
o o o

o [+
and {jm’ ¢ =1,...,i} is a permutation of {ka, @ = 1l,...,51}.

Equation (D.3) implies that (D.17) can be rewritten as
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| A e - i 8 4
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E fe Ekl(ol) eey (@]
1

o 1
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et 2 A (518 @)y (©p)]
L

)

t
(t,crml,t) E {Ejz(cmz)--- «ij.(crm_)]
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2,14 ;o4

t
-+§EPgajl(t,oml,t)Pg’jz(t,cmz,t) E [Ej3(cm3)...5ji(cmi)l

+ou ok ZPR’kl(t,cl,t)...Pgrki(t,ci,t)} (D.19)

Hence, Lemmas D.2 and D.4 imply that the computation of 2(t|t) involves
o~
only the computation of elements in Aj’ j=l,...,1i. However, the in-
~
duction hypothesis implies that the elements of Aj’ j=l,...,1i-1 are

~
¥DC, so we need only prove that the elements of Ai are TDC.

ii) Assume that n € Ai iz defined by (D.1l4) (where j=i). Then

the nonlinear filtering equation (1.7)-(1.8) for ﬁ(t[t) is

afi(ele) = E°[y ()8, (DIA(E)]
1

+ES () ET (£) 1-ACe] )8 (£ )} H' ()R H(e)dv () (0.20)
where
av(t) = dz(t) - H(e)E(t|e)dt (D.21)

and

t p0 a.
_ 2 i-1 iy N
A(E) ~f f j( 72(02)....i(cri) gkz(oz)...Ek.(oi)ucz...doi
0 Y0 o} *

" (D.22)
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is an element of Ai~1; thus, by the induction hypothesis x(t]t) is FDC.

The first term in (D.20) (the drift term) is (see (D.3a))

Et[ylmgklcmctn = yl(t)’ékltqt)ictlt)

()5 ji ¢ [”2 5-1
+Y1tE f ...f p (£40. s E)yn (Gn) (
~3UT. s R 0‘.)
[2=2 o o 0 kl’ki i*=/Y9\0y ivi

-Ek ...Ek Ek ...gk_ duz...dUJ (D.23)

The first term in (D.23) is FDC by the induction hypothesis, and the
second term, by Lemmas D.2 and D.4, is also FDC (i.e., it is an element

o)

of Ai_z).

Equation (D.3a) implies that the gain term in (D.20) is the row

vector (here Pi(c,t,t) denotes the ith row of P(0,t,t))

EXIn(e)s" (&) I-nCe[£)E" (| )

i £ o,
_ z EtU jﬂlf 1 lyl(al)...vi(ci)
= W 0

B OB © )

-1 241

(D.24)

each element of which, by Lemmas D.2 and D.4, is an element of ﬁ Thus,

i-1°
by the induction hypotnesis, the gain term, and hence the nonlinear equation

(D.20) for ﬁ(tft) is FDC. This completes the proof of Theorem 5.1, l.
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Proof of Theorem 5.2: This proof is identical to the proof of

Theorem 5.1, except for the computation of the drift term in (D.20),

so we will consider only that aspect of the proof. Assume that n is

defined as in (5.9)--i.e., n is given by

t 01 Os-1
n{t) =f j f & (o, )ee-y (o )yl(cl).--vj (cj)dol.--doj
0 0 0 1 1 i i

(D.25)

where i > j; we also assume that m = .. =m S 1 and my # 1 for B > Q.

In this proof, the induction is on j, the number of integrals in (D.25).
That is, we assume that the theorem is true when n contains < j-1 integrals,

and prove that the theorem holds if n contains j integrals.

The nonlinear filtering equation yields
< gt '
dfi(cjt) = E [yl(ol)gklct)...gka(t)x(t)]

+{Et{n(t)5' (£) I-n(ej )8 (]} BT (t)R_l(t)dv(t) (D.26)

where dv is defined in (D.21) and

L O g
i 2 (%51
AE) = f f f AR CR LA R I R LA
0 0 0

{(b.27)
The drift term in (D.26) is, from (D.3b),

-145-



'Ly, (06, (). 8 (DA(D)]
1 o

aylct)gt[gklct)...gka(t)]ict]t)

i
4y (E) D{E ORCREACE

1 .
t 2 (Yi-1
EC] f fo __., YZ(GZ)...Yj(Uj)P212a+l(t,0ma+l,t)
0 0 0

'EE (crm .. .gzi (Um

)dc;z...do.} Feue (D.28)
o+2 o2 i J

1

where {2,1,...,2.&} is a permutation of {kl""’ka} and {'Q'oz-f-l""’zi}
is a permutation of {koﬁ‘l""’ki}' The first term of (D.28) is FDC
by the inductinn hypothesis, and the other terms, by Lemmas D.2 and
D.4 and the induction hypothesis, are also FDC. We have also used the
fact that the conditional distribution of £(t) given zt is Gaussian

(Lemma 5.1) in order to conclude that Et[«ik (t)...E, (t)] can be

1 ka

computed (via (D.3c)) as a memoryless function of E(t]t) and P(t).

The gain term in (D.26) is also FDC; the proof is identical to that

of Theorem 5.1. Hence ﬁ(tlt) is FDC, and Theorem 5.2 is proved. -
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