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Model reduction by time-domain moment matching naturally extends to nonlinear models, where the
notion of moments has a local nature stemming from the center manifold theorem. In this paper,
the notion of moments of nonlinear models is extended to the global case and is, subsequently,
utilized for model order reduction of convergent Lur'e-type nonlinear models. This model order
reduction approach preserves the Lur'e-type model structure, inherits the frequency-response function
interpretation of moment matching, preserves the convergence property, and allows formulating a
posteriori error bound. By the grace of the preservation of the convergence property, the reduced-order
Lur’e-type model can be reliably used for generalized excitation signals without exhibiting instability
issues. In a case study, the reduced-order model accurately matches the moment of the full-order
Lur'e-type model and accurately describes the steady-state model response under input variations.
© 2023 The Authors. Published by Elsevier Ltd. This is an open access article under the CC BY license

(http://creativecommons.org/licenses/by/4.0/).

1. Introduction

High-fidelity dynamical models of systems are essential in
many engineering applications for analysis, prediction, and con-
trol design. Such models are typically described by a large number
of coupled first-order differential equations, making model simu-
lation computationally expensive and, sometimes, even infeasible
due to limited computational and data storage capabilities. To
reduce the computational cost and make model simulation fea-
sible, the full-order model is replaced by a reduced-order model
that resembles the behavior of the full-order model and pre-
serves some key properties of the full-order model, e.g., stability
properties. Techniques for finding a reduced-order model from a
full-order model are called model order reduction techniques.

For the class of linear time-invariant (LTI) models, several
reduction methods such as balanced truncation (Moore, 1981),
Hankel-norm approximations (Glover, 1984), and the interpo-
lation approach (Gallivan, Vandendorpe, & Van Dooren, 2004)
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have been proposed in the literature. However, most systems are
essentially nonlinear and their models are, consequently, nonlin-
ear too. The moment matching approach for LTI models, which
belongs to the class of the interpolation approaches, has a nat-
ural extension to nonlinear models. Moments of LTI models are
defined as the coefficients of the Laurent series expansion of the
transfer function at a complex interpolation point, see Antoulas
(2005), and the reduction method aims to match the moments of
the reduced-order model to those of the full-order model. In As-
tolfi (2007), a time-domain interpretation of moment matching
is given, which has naturally led to the definition of moments
for nonlinear models consistent with the one for LTI models, and
to reduced-order nonlinear models that achieve moment match-
ing (Astolfi, 2010; Scarciotti & Astolfi, 2017a, 2017b). In these
works, the definition of moments for nonlinear models makes
use of the center manifold theorem and is, therefore, defined
only locally in the neighborhood of the origin. Consequently,
the formulated reduced-order model is by definition only an
approximation of the full-order model in the neighborhood of the
origin. In general, an estimate of the size of the neighborhood of
the origin is lacking, an error bound is lacking as well and, by the
same token, the reduction methods do not preserve the model
structure of the full-order model.

Reduction methods that do preserve a global form of nonlinear
model stability, e.g., incremental stability, and are equipped with
error bounds, have also been proposed in the literature. The
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methods in Besselink, van de Wouw, Scherpen, and Nijmeijer
(2014), Kawano (2021), Kawano and Scherpen (2016, 2017) and
Sarkar and Scherpen (2022) use generalized and extended differ-
ential balancing to truncate less important states of a nonlinear
model, thereby preserving model stability and providing error
bounds at the expense of losing model structure. Structure- and
stability-preserving approaches have been proposed in Besselink,
van de Wouw, and Nijmeijer (2011, 2013) and Padoan, Forni, and
Sepulchre (2021) for nonlinear models that can be decomposed
into a feedback interconnection of an LTI block with a static
or dynamic nonlinear block. These methods reduce the state
dimension of the LTI block using balanced truncation, formulate
conditions for stability preservation (convergence in Besselink
et al. (2011), incremental stability in Besselink et al. (2013), and
dominance in Padoan et al. (2021)), and provide a priori error
bounds. By employing bounded real balancing (Opdenacker &
Jonckheere, 1988), the method in Besselink et al. (2013) pro-
vides a priori guaranteed stability preservation at the expense
of accuracy. The methods in Besselink et al. (2013) and Padoan
et al. (2021) preserve the stability property only if the reduction
error is sufficiently small, thus prohibiting the reduction to an
arbitrarily small order. The work in Padoan (2023) introduces an
approximate moment matching framework in which an excessive
number of moments are approximated. It is an open problem how
this framework can be used to construct structure- and stability-
preserving reduced-order nonlinear models. Although most of
the above methods provide error bounds, in general, these error
bounds cannot be trivially influenced in any way other than the
order selection for the reduced-order model.

In this paper, the notion of moment of a nonlinear model is
extended from the local context, as in Astolfi (2010) and Scarciotti
and Astolfi (2017a, 2017b), to the global context for convergent
nonlinear models. Hereto, the local center manifold theorem used
in Astolfi (2010) and Scarciotti and Astolfi (2017a, 2017b) is
replaced with a global invariant manifold result from Pavlov,
van de Wouw, and Nijmeijer (2006). Convergent nonlinear mod-
els exhibit a strong form of model stability; namely, for any
bounded input, a convergent model exhibits a bounded and glob-
ally asymptotically stable steady-state solution, implying that the
effect of the initial condition fades out. Using the proposed global
notion of moments, a constructive reduction method for the class
of convergent Lur’e-type models is presented. Lur'e-type models,
see Fig. 1, consist of LTI dynamics placed in feedback with a
static nonlinearity, and arise naturally in problems with localized
nonlinearities (KKhalil, 1996), making them practically relevant.

The reduction method for Lur’e-type models only reduces the
state dimension of the LTI block and inherits the static nonlin-
earity of the full-order model, which preserves the Lur’e-type
model structure. A benefit of such structure preservation is that
it also preserves the physical interpretation of the Lur’e-type
model. In addition, a rich array of analysis and design tools are
available for the class of Lur’e-type models, see, e.g., Khalil (1996),
which are then compatible with the reduced-order model. To
achieve moment matching and to preserve the Lur'e-type model
structure including the static nonlinearity, the transfer function
of the LTI dynamics should match at an infinite number of inter-
polation points, which is generally not possible when the model
order is reduced. Therefore, the proposed reduction methodol-
ogy matches the transfer function only at a finite number of
interpolation points, thereby approximating the moment of the
full-order model. The proposed reduction method enjoys several
benefits besides (Lur'e-type) structure preservation: namely, it
preserves the convergence property (which implies preservation
of global, as opposed to local, stability properties), it inherits the
FRF interpretation of moment matching, it provides a computable
a posteriori error bound, and it enables reduction of this error
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Fig. 1. Full-order (left) and reduced-order (right) Lur'e-type model. Only the
dimension of the LTI block is reduced.

bound. This error bound is on the L,-norm of the difference
between the moment of the full-order and reduced-order models
and also generalizes to the steady-state mismatch between the
responses of the full-order and reduced-order Lur'e-type models
for generalized periodic inputs. By solving an optimization prob-
lem, the proposed approach aims to find the reduced-order model
that minimizes the error bound and hence the reduction error.

To summarize, the main contributions of this paper are (i)
the extension of the notion of moments to the global case for a
generic class of convergent nonlinear models; and (ii) a construc-
tive model order reduction approach for convergent Lur’e-type
models that preserves the convergence property in addition to
preserving the Lur'e-type model structure. Furthermore, this re-
duction approach has an FRF interpretation and is equipped with
a corresponding error bound that is minimized. The methods
developed in this paper are quantitatively analyzed in a case
study on a flexible beam.

A preliminary part of the reduction method in this paper
has been presented in Shakib, Scarciotti, Pogromsky, Pavlov, and
van de Wouw (2021). Compared to Shakib et al. (2021), the
current paper considers an extended class of Lur'e-type models
and includes the definition of moments of generic nonlinear
convergent models in the global context. Furthermore, this paper
provides an error bound for the reduction method for Lur’e-type
models and includes a novel numerical case study.

The remainder of this paper is structured as follows. The end
of Section 1 introduces the notation used throughout the rest
of this paper. Section 2 extends the notion of moments to the
global case for generic convergent nonlinear models and formally
introduces the model order reduction problem for convergent
Lur’e-type models. Section 3 proposes an approach to the model
order reduction of Lur’e-type models. Section 4 describes the
results of a case study that illustrates the application and benefits
of the proposed model-order reduction approach. Section 5 gives
the concluding remarks.

Notation and preliminaries Throughout this paper, the fol-
lowing notation is used. By Z, Z-oR, R>g, C, C°, C~ we, respec-
tively, denote the set of integers, non-negative integers, real
numbers, non-negative real numbers, complex numbers, complex
numbers with zero real part and complex numbers with a nega-
tive real part. For a vector x € R", we denote the Euclidean norm
by |x| :== ~/xTx. The set of eigenvalues of a matrix A € R™" is
denoted by o(A) and the matrix A is positive (negative) definite,
denoted by A >~ 0(A < 0), if all its eigenvalues are positive
(negative). A continuous function « : [0, a) — [0, +00) is said to
belong to class K if it is strictly increasing and «(0) = 0. It is said
to belong to class K, if a = +00 and «(r) - +o0 as r — +o0.
A continuous function 8 : [0, a) x [0, +00) — [0, +00) is said
to belong to class K. if, for each fixed s, the mapping B(r,s)
belongs to class K with respect to r and, for each fixed r, the
mapping B(r, s) is decreasing with respect to s and §(r,s) — 0 as
s — 00. By L,(T) we denote the space of continuous real-valued
T-periodic scalar functions y(t) satisfying [y[,, < +oo, where

T .
Iyll;, = 7 fy y(t)[*dt is the Ly-norm.
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2. Problem statement

Consider a single-input, single-output (SISO), continuous-time
minimal nonlinear model described by the equations

x=f(x,u), y=hx) (1

with x(t) € R" u(t) € R,y(t) € R, the mapping f locally
Lipschitz in x and continuous in u and the mapping h locally
Lipschitz in x. Moments of the nonlinear model (1) are defined
in the literature based on the existence of a solution to a partial
differential equation (PDE) which characterizes a center manifold
that is only defined locally. In this paper, based on the stability
notion of convergence, we introduce in Section 2.1 a global in-
variant manifold theorem (Pavlov et al., 2006) that replaces the
center manifold theorem, thereby allowing for defining moments
in a global context for the generic class of convergent nonlinear
models.

After that, Section 2.2 presents tractable conditions for con-
vergence of Lur'e-type models under which moments are well-
defined. A Lur’e-type model consists of a static nonlinear block
placed in feedback with an LTI block, see Fig. 1, and is described
by the following state-space equations:

X = Ax+Bju+ Byp(y),
Y.y =0(Gx, (2)
z = (yx,

where x(t) € R" is the state, u(t) € R is the input, y(t) € R is the
input to the nonlinear mapping ¢ : R — R, z(t) € R is the output
and model matrices A € R™", By, B, € R™ 1, (Cy, G, € R1*™,

Subsequently, Section 2.3 introduces the problem of finding
a reduced-order model for (2) that achieves moment matching.
Here, the class of reduced-order models X of order v is defined
as follows:

£ =F&+Gu+ Gplp),
.t p =H¢E, (3)
¢ =H,

where £(t) € R" is the state, u(t) € R is the input, p(t) € R is the
input to the same nonlinear mapping ¢ : R — R as in (2), ¢(t) €
R is the output and the model matrices are F € R"*", G1,G;, €
R**1 H;, H, € R, In this problem, the Lur’e-type model struc-
ture, the nonlinear mapping ¢, and the convergence property of
the full-order model X in (2) are preserved for the reduced-order
model X, in (3). As is detailed in Section 2.3, in general, it is not
possible to exactly match the moment of X in (2) in this problem,
hence leading to the notion of approximate moment matching
problem. Finally, Section 2.4 formalizes the approximate moment
matching problem as a constrained optimization problem.

2.1. Moments of generic nonlinear models

Consider a signal generator described by the equations
u=I(r) (4)

with 7(t) € RY, the mappings s and [ locally Lipschitz in t and
we assume that the solutions of (4) exist on the whole time axis
R, which is the case, e.g., if s is globally Lipschitz in 7. Moreover,
consider its interconnection with (1), defined as follows:

x=f(x (1)), y=h(x). (5)

Prior to defining the moments, we define the notion of observ-
ability.

T =5(1),

T =s(t),

Definition 1 (Scarciotti & Astolfi, 2017b). The signal generator (4),
characterized by the pair (s, ), is observable if for any pair of
initial conditions 7,(0) € R" and t3(0) € RY, such that 7,(0) #
7(0), the corresponding output trajectories I(7,4(t)) and I(7,(t)) are
such that I(z,(t)) — I(zp(t)) £ 0.
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Definition 2. Consider the interconnected model (5) and sup-
pose that the pair (s, ) is observable according to Definition 1.
Suppose there exists a unique function 7 : R — R" : t > 7(71)
such that the graph

M= {(tr,x):x=m(t), T € R} (6)

is invariant with respect to the interconnected model (5). Then,
the function h o 7 is called the moment of the model (1) at (s, I).

The definition of moments in Definition 2 is consistent with its
counterpart for LTI models (Scarciotti & Astolfi, 2017b), though
different from Astolfi (2010) and Scarciotti and Astolfi (2017a,
2017b), see Remark 6. Different types of sufficient conditions are
formulated in the literature for the function 7 to exist and be
unique, see, e.g., Isidori, Sontag, and Thoma (1995) and Khalil
(1996). In the scope of this work, we pose two assumptions that
guarantee the existence and uniqueness of 7.

Assumption 1. For any a > 0, there exists a b > 0 such that
the initial condition |t(0)] < a implies that the state evolution
7(t) € RY of the signal generator (4) satisfies |t(t)] < b for all
t € (—o0, 00). Furthermore, the signal generator (4) is observable
according to Definition 1.

Next, we pose an assumption on the stability properties of the
nonlinear model (1). Hereto, define ¢/ as the set of piecewise-
continuous functions u(t) € R that are defined and bounded on
t eR.

Definition 3 (Paviov et al, 2006). The model (1) is said to be
globally (uniformly, exponentially) convergent if for every input
u € U, there exists a solution X, to (1) satisfying the following
conditions:

e X, is defined and bounded on t € R,
e X, is globally (uniformly asymptotically, exponentially) sta-
ble.

The solution X, is called the steady-state solution. The no-
tion of input-to-state convergence is an even stronger stability
property and is defined as follows.

Definition 4 (Paviov et al, 2006). Model (1) is said to be input-
to-state convergent if it is globally uniformly convergent for the
class of inputs ¢/ and for every input u € ¢, model (1) is input-
to-state stable with respect to the steady-state solution Xx,(t),
i.e., there exist a K £-function B(r, s) and a K-function y(r) such
that any solution x(t) of model (1) corresponding to some input
u(t) .= u(t) + Au(t) satisfies

[x(t) — xu(t)] < B(Ix(to) — X(to)], t — to)
+vy ( sup |Au(r)|> )

top<t=t

forall t, ty € R, t > to. The functions S(r, s) and y(r) may depend
on the particular input u.

Convergent models forget their initial condition and converge
to the uniquely defined steady-state solution x,. In addition, as
evidenced from (7), input-to-state convergent models are ro-
bust against input variations, because the steady-state differ-
ence |x(t) — x,(t)| increases monotonically with |Au(t)|, imply-
ing that small values |Au(t)| result in small steady-state values
[x(t) — Ru(t)].

Assumption 2. The model (1) is input-to-state convergent
according to Definition 4.
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Assumptions 1 and 2 guarantee the existence of a globally
asymptotically stable invariant manifold. This invariant mani-
fold is the counterpart of the center manifold used in previous
literature (Astolfi, 2010; Scarciotti & Astolfi, 2017a, 2017b).

Lemma 5 (Pavlov et al, 2006). Under Assumptions 1 and 2, there
exists a unique, continuous function  as in Definition 2, such that
the graph M in (6) is invariant with respect to the interconnected
model (5). Moreover, for every input u(t) generated by (4), the cor-
responding steady-state solution of (5) is given by x,(t) = w(t(t))
and is globally uniformly asymptotically stable. Furthermore, if w(7)
is continuously differentiable, i.e., m(t) € C!, then m(t) solves the
partial differential equation

) ey = flor(e) 1),
at

Lemma 5 guarantees that moment h o 7, see Definition 2, is
well-defined (also non-locally) for nonlinear models that enjoy
the input-to-state convergence property. Furthermore, since the
graph M in (6) is described by the globally asymptotically stable
steady-state solution ¥x,, it can be found by computer simulation
of the dynamics of the interconnected dynamics (5). For example,
the graph M can be computed efficiently using the so-called
MTF simulation algorithm (Pavlov, Hunnekens, van de Wouw,
& Nijmeijer, 2013) for the class of Lur’e-type models. Remark 7
comments on finding reduced-order models that preserve the
convergence property. The notion of a moment of a nonlinear
model in a global context is employed in the remainder of this
paper to devise a numerically tractable reduction approach for
the class of convergent Lur'e-type models.

7(t) e R". (8)

Remark 6. The notion of a moment of nonlinear models has been
introduced in Astolfi (2010), see also Scarciotti and Astolfi (201743,
2017b), based on the solution of the PDE (8), given that w(7) is
C! in the neighborhood of the origin (under certain assumptions).
In our paper, however, Assumptions 1 and 2 do not guarantee
that 7(7) is C!, but only guarantee that the invariant manifold
described by the graph M in (6) exists, is unique and continuous.
Therefore, the notion of a moment as in Definition 2, is solely
based on M in (6). A definition of moments based on a similar
invariant set as in (6) was introduced in Scarciotti, Teel, and
Astolfi (2017) for linear differential inclusions.

Remark 7. Combining the results in Scarciotti and Astolfi
(2017b) with the insight that the convergence property allows
for the well-defined global definition of moments (as in Defini-
tion 2 of the current paper), an extension towards a family of
reduced-order models can be formulated that achieves moment
matching in the global context. To preserve convergence, the
reduced-order model should satisfy conditions for convergence,
e.g., the so-called Demidovich’s condition resulting in input-to-
state convergence, see Pavlov et al. (2006, Theorem 2.29).

2.2. Moments of convergent Lur’e-type models

Consider a Lur'e-type model X in (2) and denote by
D (o), i,k € {1,2} the FRF associated to its LTI part, which
is defined as follows:

@iy (jo) = Cijwl —A) "By, fori, k € {1,2}. (9)

The following theorem presents conditions for the convergence
of the Lur'e-type model (2).

Theorem 8 (Paviov et al., 2006). Consider model (2). Suppose that
for some constant y > 0 the nonlinear function ¢ satisfies the
following incremental sector condition:

lo(y2) — eyl < vIy2 —yil, VYy1,y2 €R. (10)
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Denote A; = A — yB,C; and A;r ‘= A + yB,C;. If there exists a
P =PT > 0 such that

PA, +(A,)"P < 0 and PA} + (A7)'P < 0 (11)

hold, then model (2) is globally exponentially convergent according
to Definition 3 and input-to-state convergent according to Defini-
tion 4.

From here onwards, we simply say that a model is conver-
gent to imply that the model is both exponentially convergent
according to Definition 3 and input-to-state convergent according
to Definition 4. Since the dimension n of the full-order model
is assumed large, it is not practical to solve the linear matrix
inequalities (LMIs) in Theorem 8 to verify whether the full-order
model is convergent. Alternatively, one can equivalently verify
the following three conditions (see, e.g., Pavlov et al. (2006)):
(1) the incremental sector condition (10); (2) the matrix A being
Hurwitz, i.e.,, 0(A) € C7; and (3) satisfaction of the following
inequality:

1
sup |®(1.2)(jo)| = sup |C1(jwl —A)'By| < —. (12)
weR weR Y

Inequality (12) can be verified graphically, e.g., using the Bode
magnitude plot of @ )(jw).

The reduction method to be presented in Section 3 inherits the
FRF interpretation of LTI moment matching thanks to using linear
signal generators:

t=St, u=It (13)

with state t(t) € R, output u(t) € R and matrices S € R"*”
and L € R™". The next assumption guarantees the satisfaction of
Assumption 1.

Assumption 3. The matrix S of (13) has simple eigenvalues that
are located on the imaginary axis. In addition, the pair (S, L) is
observable.

Finally, the next assumption guarantees the satisfaction of
Assumption 2.

Assumption 4. The Lur’e-type model (2) satisfies the conditions
of Theorem 8 for y = y* for some y* > 0 and is, therefore,
convergent.

Because Assumptions 1 and 2 are implied by Assumptions 3
and 4, application of Lemma 5 guarantees that the moment of the
Lur'e-type model is well-defined, i.e., it guarantees the existence
of a globally exponentially stable invariant manifold described by
Xy(t) = m(z(t)) with 7 : R" — R" : t — m(t). The moment of
the full-order model (2) at (S, L) is denoted by C,r with 7 as in
Definition 2.

2.3. Approximate moment matching problem

Model order reduction of Lur’e-type models boils down to
reducing the state dimension of the LTI block since all the dynam-
ics are captured therein. Consequently, the proposed reduction
method preserves the Lur’e-type structure of the full-order model
and inherits the FRF interpretation that is characteristic of mo-
ment matching for LTI models. Solely reducing the dimension of
the LTI block results inevitably in the moments of the full-order
Lur’e-type model being approximated rather than being exactly
matched, which is further explained below.

Consider the class of models X, in (3). The moment of this
model at (S, L) is denoted by H,p, where the function p plays the
role of the function 7 in Definition 2. The FRFs associated with
the LTI part of (3) read as:

[in(jo) = Hi(jol — F)"'Gy for i, k € {1, 2}. (14)
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The main obstacle in achieving moment matching is that the
steady-state output z, of the full-order model, related to the mo-
ment via z, = GXx, = G (z(t)), typically consists of an infinite
number of harmonics due to the nonlinear feedback ¢. Therefore,
to match the steady-state output z, of the full-order model by
the steady-state output ¢, of the reduced-order model, a match
should be achieved between the FRFs of the LTI part of the full-
order and the reduced-order models at an infinite number of
interpolation frequencies. Even though some methods have been
proposed to match moments at infinitely many interpolation
points, see Scarciotti and Astolfi (2017b), these cannot be trivially
generalized to the current setting without losing model structure.
Therefore, in this work, only a finite number of interpolation
frequencies are matched in each of the FRFs in (9), resulting
inevitably in a mismatch in the nonlinear moment.

Having a mismatch between the moment of the full-order
and of the reduced-order Lur'e-type model makes it particularly
important to derive an error bound for this mismatch. Such error
bound is an important part of the approximate moment matching
problem, in addition to preserving the convergence property.

Problem 9. Consider the full-order Lur'e-type model (2) with
state dimension n and the signal generator (13) with state z(t)
R" characterized by (S, L) and suppose v < n. Suppose Assump-
tions 3 and 4 hold for some y* > 0. Denote the moment of the
full-order Lur’e-type model (2) at (S, L) by Cyr.

The approximate moment matching problem is to find matri-
ces F, Gy, G, Hy, Hy, which define the v-th order model (3) with
moment H,p, such that this reduced-order model satisfies the
condition in Theorem 8, and to find a constant 0 < ¢ < 400
such that the mismatch between the moment of the full-order
and reduced-order Lur’e-type model is upper bounded as follows:

G (7) — Hap(T)llr, < € llLTlly, - (15)

This problem is further formalized in the next section.

Remark 10. Other methods, e.g., the method in Astolfi (2010),
do achieve moment matching rather than approximate moment
matching, for example, by considering a Wiener model, i.e., linear
dynamics followed by a static nonlinear output map. However,
in those methods, the model structure is generally not preserved.
Furthermore, Lur'e-type models represent a broader model class
than Wiener models do.

2.4. Constrained optimization problem formulation

Frequency-domain insights are used to formulate a constrained
optimization problem, which, on the one hand, allows finding a
constant ¢ to solve Problem 9 and, on the other hand, aims at
reducing ¢ to improve the accuracy of the estimated reduced-
order model. Let us first further motivate moment matching at
a finite number of interpolation points by the following two
properties.

Property 11 (Paviov et al, 2006). Consider the model (2) and
suppose Assumption 4 holds. If the input u € Ly(T) is T-periodic, then
the corresponding steady-state outputs z, and y, are also periodic
with the same period T.

Property 12. Consider the model (2) and suppose Assumption 4
holds. If the input u € L,(T) has a finite Lipschitz constant 0 < ¢ <
400 with respect to time t, ie., |u(t) —u(t + k)| < L|k|Vt,k € R,
then the magnitude of the kth Fourier coefficient of the Fourier series
of z, and y, converges to zero according to O(1/k) for k # 0.
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[P(j2m f)] . ST
T~

Fig. 2. The FRFs of the reduced-order and full-order model match at the
frequencies in the set 2° = {fi,f,,f;}. The mismatch between the FRFs is
minimized at the frequencies in 2™, here taken on the red grid illustrated in
the figure.

Proof. The input u having a finite Lipschitz constant results in
each of the steady-state outputs z, and y, of model (2) also ad-
mitting a finite Lipschitz constant, possibly different from £. The
magnitude of the kth Fourier coefficient of a Lipschitz continuous
function is of order O(1/k) for k # 0, see, e.g., Katznelson (2004,
Theorem 4.6). ®

Property 11 ensures that the signal ¢(y,) consists of the same
frequencies as u and an infinite number of higher harmonic fre-
quencies. Property 12 ensures that the Fourier coefficients of large
frequencies vanish in absolute value, justifying matching only a
finite number of frequencies in the corresponding FRFs (note that
by Assumption 3, the output of the linear harmonic oscillator is
Lipschitz continuous with respect to time, as required in Prop-
erty 12). Considering these properties, for approximate moment
matching, it is beneficial to match the involved FRFs of the LTI
block of the Lur'e-type model at the first few harmonics and/or
at frequencies corresponding to important model characteristics,
such as the 0-Hz frequency or the (anti-) resonance peaks. Hereto,
we collect 7 yy user-defined interpolation frequencies in the vec-
tor .Qg’k € Rk for each i, k € {1, 2}, where indices i, k refer to
the FRFs (9).

To achieve robustness against input variations, we also min-
imize the mismatch in these FRFs at other frequencies, which
has two additional benefits. Firstly, it allows for reducing the
mismatch at the harmonics and intermodulation frequencies that
are not included as interpolation frequencies in 528 ¥y Tesulting in
a better approximation of the moment of the Lur'e-type model.
Secondly, it adds to the robustness of the reduced-order Lur'e-
type model for new inputs that excite different frequencies than
the interpolation frequencies. We collect M xy user-defined fre-
quencies in the vector Q(’fk e RMib for each i,k e {1,2}, at
which the mismatch in FRFs is minimized. An illustration of the
sets £2° and £2M for a single FRF is presented in Fig. 2.

Before formally presenting the constrained optimization prob-
lem, we define the mismatch in each FRF as follows:

Yin(o) = i nlio) — Iinlo), i, k € {1,2}, (16)

where & k(jw) and I y(jo), i,k € (1,2}, are defined in (9),
(14), respectively. Furthermore, we define the cost function to be
minimized:

2 Mk
> [Vantionn)

2
2
k=1 i=1 (=1

J(F, Gy, Gy, Hy, Hy) == , (17)

where ay; k)(£) is the £-th component of .(28,,0 and 77{; k) is defined
in (16).

Problem 13. Consider the full-order Lur'e-type model (2) and
suppose Assumption 4 holds for some y* > 0. Furthermore,
consider given sets of frequencies 20, € R, [, € RMio
for i,k € {1,2}. The reduced-order model (3), characterized by
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F, Gy, Gy, H1, Hy is found by solving the following constrained
optimization problem:

F,cl,cmziE],HZJ(F’ G1, G, Hy, Hy) subject to (18a)
Tinlo) =0V w € 20,.i. k€ {1,2}, (18b)
Q=0Q" >0, (18¢)
QF,. +(F,.)"Q <0, (18d)
QF. +(FL)'Q <0, (18e)

whereF . =F—y*GyHq, F y* = F+y*GyHy and J(F, Gy, Go, Hy, H>)

as defmed in (17).

Problem 13 has the following interpretation. The minimization
of J(F, Gy, Gy, Hy, Hy) in (18a) ensures an optimal fit between
the FRFs of the full-order and reduced-order model, for i,k €
{1, 2}, at the frequencies -sz)' for i,k € {1,2}. The constraint
(18b) ensures that the FRF @y of the full- order model equals
the FRF I7;) of the reduced-order model at the interpolation
frequencies Qi,i = 1,2, for i,k € {1,2}. The remaining con-
straints (18c)-(18e) guarantee that the reduced-order Lur’e-type
model (3) preserves the convergence property of the full-order
Lur'e-type model (2) by satisfying the conditions of Theorem 8,
guaranteeing that a constant ¢ exists to solve Problem 9. More-
over, it is shown in Section 3 that Problem 9 minimizes the
constant ¢ in Problem 13.

Remark 14. For the sake of exposition, a frequency-dependent
weighting in the cost function (17) is not introduced; one could
trivially equip the cost function with such weighting. Weighting
can be useful to emphasize the importance of a good fit for
desired frequency ranges.

3. Solution to the approximate moment matching problem

First, a solution to Problem 13 is proposed in Section 3.1.
After that, it is shown how this solution also solves Problem 9
in Section 3.2. An overview of the reduction method is presented
in Section 3.3.

3.1. Solution to the optimization Problem 13

The proposed solution to Problem 13 works as follows. Firstly,
by application of time-domain moment matching for LTI mod-
els, a family of Lur'e-type models (3) is derived such that con-
straint (18b) of Problem 13 is satisfied. As shown below, this
step yields freedom in vectors G1, G,, which is exploited to solve
the optimization problem (18a) while satisfying the constraints
(18c)-(18e) in order to ensure the convergence property.

3.1.1. Family of reduced-order Lur’e-type models

Let us recall an adapted version of the time-domain mo-
ment matching method for SISO LTI models from Astolfi (2010).
Consider a minimal LTI model described by:

X = Ax + Bu, y =Cx, (19)

where x(t) € R" is the state, u(t) € R is the input, y(t) € R the
output and 4 € R™" B € R™! ¢ € R™" are model matrices.
Consider the reduced-order LTI model

£ = Fx+qu,

where £(t) € R is the state, u(t) € R is the input, y(t) € R the
output and F € R"", G € R"!, % € R are model matrices
and v < n. The following theorem borrowed from Astolfi (2010) is
specialized to simple interpolation points on the imaginary axis.

y =HX, (20)
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Theorem 15. Consider the SISO LTI model (19) characterized by the
matrices A, B, C. Furthermore, consider the given matrix S € R"*”
with eigenvalues o(S) = {si,...,s,}, the given matrix L € R'*”
and v < n. Suppose Assumption 3 holds. Then, for any G € R"*!
such that o(S)N o (S — GL) = O, the reduced-order model (20) with
matrices F .= S —GL, H := CIT with IT € R™*" the unique solution
to the Sylvester equation

AIT + BL = TS, (21)

matches the Oth moments of LTI model (19) at the eigenvalues of S,
ie.,

c(sid —A)! i=1,...,v.

F) g,

Theorem 15 is applied to each of the transfer functions of
the LTI part of the Lur'e-type model (2) in order to satisfy con-
straint (18b). Hereto, we introduce matrices S;r € R"0 and
Lik € R0 for i, k € {1,2}. Furthermore, we introduce the
notation o (S(iky) = .QU k) i,k € {1,2}, meaning that if 0 < o €

(: It then jo € o(Sik) and if 0 € _Q( 1) then 0 € o(S¢ k)
Loosely speaking, the notation o(S(;x) = Quk i,k € {1,2},

ensures that the interpolation frequencies in 9(1 y) are excited
by the signal generator. Using this notation, constraint (18b) is
satisfied by the results presented in the next theorem.

B = H(sil —

Theorem 16. Consider the LTI part of the Lur’e-type model (2)
characterized by matrices A, By, Ba, Cq, Co. Consider the given sets
of frequencies .(2 ik € R7K and matrices S xy) € RG>V L 1y €
R ik e {1 2}, and suppose that o (S k) = Qlk i,k €
{1, 2}. Furthermore, suppose all pairs (S k), Li ), i, k € {1 2}, sat-
isfy Assumption 3. For each i, k € {1, 2}, application of Theorem 15
with (A, B,C) = (A, B;, C,) and (S,L) = (S(,‘,k), L(u@) results in an
LTI model of the form (20) with matrices

(Fix» Giky» Hitg) = (F. G, H)
= (Sti) — GeipoLii.io» Ginky» CelT(ixy) -
Then, under the conditions that G ) € O k), i, k € {1, 2}, with

(22)

Ok = {Giiky € R"M such that
7 (Stin) N (Sik — Ginlin) = 4},
the LTI part of the Lure’-type model (3) characterized by the matrices

(23)

F = blockdiag (Fi1,1), F1.2), Fa.1), F2.2)) » (24a)
Gy 0

G = G(?,l) G2 = G((])'Z) ’ (24D)
0 Ga.2)

Hy =[Haa Haz 0 0], (24c)

H,=[0 0 Hga1 Haol, (24d)

ensures that Yi; y(jw) = 0 for o € -Q:k i,k € {1,2}. Hence,
constraint (18b) of Problem 13 is satisfied.

Proof. The FRFs (14) of the LTI part of the Lur'e-type model (3)
with model matrices (24) reads as follows:

lk (JwI l’()_

For each i, k € {1, 2}, by Theorem 15, a match is ensured between
Iik(s) and the FRF of the full-order model @ i) (s), for all s €
o (S(ik) if condition (23) holds ie, Yin(s) = 0 forall s e
o (S(i.ky)- Since o (S k) = ,,{ ,i,k € {1, 2}, we can conclude that
Tin(s) = 0,i,k € {1,2} for all s € o(S k), hence constraint
(18b) of Problem 13 is satisfied. ~—®

1 .
ik = Gk 1, k € {1,2}.
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Theorem 16 presents the matrices of the LTI block of a family
of Lur’e-type models of the form (3) that satisfy constraint (18b).
The family is parametrized by G x € Ok, i, k € {1,2}. In the
next section, we present a method to find Gy € O, i,k €
{1, 2}, such that the remaining constraints (18c)—(18e) are also
satisfied, while (18a) is minimized.

Remark 17. The diagonal structure of the model matrix F in
(24a) leaves the dynamics decoupled between the four transfer
functions of the LTI block. A negative consequence is that when a
match is desired in all FRFs at the same frequency, then that same
frequency should be included in all .Q(?,k), i,k € {1,2}, which

results in a reduced-order model with a larger-than-needed state
dimension. As a remedy, one could apply moment matching for
multi-input, multi-output (MIMO) models, see Shakib, Scarciotti,
Pogromsky, Pavlov, and van de Wouw (2023), since the LTI part
of the Lur'e-type model is of MIMO nature. However, current
moment matching techniques only allow for moment matching
along the so-called tangential directions (Antoulas, 2005; Benner,
Gugercin, & Willcox, 2015; Gugercin, Antoulas, & Beattie, 2008).
As a consequence, not the individual FRFs are matched, but rather
their weighted sum, which is undesired in the scope of this
work as it does not allow for a straightforward frequency-domain
interpretation in terms of the four individual FRFs.

3.1.2. Constrained gradient-based optimization

Let us denote @ := {G('1, G2 G1 G(2:2)} which contains
all to-be-optimized parameters. We note that the parameters 6
only appear in the matrix F, G, and G,, see (24). Therefore, from
here on, we write F(6), G1(0) and G,(0) to make their dependency
on 6 clear. Next, we definef as follows:

J(6) == J(F(6), G1(0), Gx(0), Hy, Hy) (25)

with J as in (17). Besides minimizing j we aim to preserve the
convergence property, which is encoded in the constraints of the
following optimization problem:

6 = arg minj(e), (26)
0ed
where @ is the set of 6 defined as follows:
O = {0 € (R"M) x R"12 x R'2D x R'22):
IP=rP">0:
PF(6),. + (F(6),.)"P <0,

PF(0)}. + (F(6);.)"P < 0}

(27)

with F(Q) . .= F(0) & y*G,(0)H; and y* as in Assumption 4. We
note that () c (0D 12 ekl 92} je, for any 6 € O,
the condition (23) is satisfied, since satisfaction of (27) guarantees
that o(F(0)) € C~, while o(Six) € C° by Assumption 3 for
all i,k € {1,2}. One could interpret the minimum in (26) as
an infimum, for which a numerical solver should then find a
sufficiently accurate approximation of that infimum. A drawback
of the LMI constraints in (27) is that checking their feasibility
is computationally expensive and that current LMI solvers are
limited by the size of the LMIs being in the order of hundreds.
To enable a more efficient implementation, we note that 6 € @ if
and only if the constraint (12) holds for the reduced-order model,
i.e.,, sup,cr |F(1,2)(ja))‘ < —;, which can be checked efficiently
using, e.g., the method in Bruinsma and Steinbuch (1990).

The set @ in (27) is derived from the statements in Theorem 8
and its LMI constraints are linear in P for fixed 6, hence the
constraints in @ are LMIs. Since j in (26) is nonlmear in 0, by
gradient-based optimization, a local minimum of ] at § can be
found, which solves the constrained optimization problem (26)
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and, thereby, also solves the constrained optimization problem
(18a)-(18e) in Problem 13. To launch the gradient-based search
to solve (26), an initial convergent reduced-order model is re-
quired. A method to find such an initial convergent model is
addressed next.

3.1.3. Convergent initial reduced-order model

The full-order model satisfies the condition of Theorem 8
by Assumption 4. In particular, condition (11) is equivalent to
bounding the #,, norm of the transfer function of the LTI block of
(2) from the nonlinearity ¢ to the output y by the constant 1/y*,
see Pavlov et al. (2006), i.e.,

1
—A) By < —. (28)

| Ca(st -
where the #..-norm is defined for stable models, i.e., 0(A) € C,
as follows:

| Ca(st

—A)'By| = sup —A)'By|. (29)

w€e[0,00)

G (el

To guarantee convergence of the reduced-order model, it is
required that the #H,, norm of the transfer function Iy is
also bounded by the same constant 1/y*. Hereto, the following
lemma presents a reduced-order LTI model that achieves mo-
ment matching and preserves the #., norm of the full-order LTI
model.

Lemma 18. Consider the SISO LTI model (19) characterized by the
matrices A, B, C. Assume that o(A) € C™ and “C(SI — ,4)‘18“OO <
1/y*, implying that there exists a matrix P=0 such that the LMIs
(11) are satisfied forA = A,B, = B,C; =C,P =Pand y = y*.
Application of Theorem 15 for any matrix S € R"*" and matrix
L € R™ that satisfy Assumption 3 results in a reduced-order model
that achieves moment matching at o (S). The reduced-order model is
of the form (20) with matrices (F, G, H) = (S — GL, G, CIT) and IT
the solution to the Sylvester equation in (21). Then, for

g = (n"pm) " 0P, (30)

the matrix F is Hurwitz, i.e., o(F) € C~
of the reduced-order model satisfies

gl < 1y (31)

, and the transfer function

||?-L(sl —

Proof. The proof can be found in Appendix A. W

The following theorem presents an LMI-based method to find
a parametrization 8° € @ for the reduced-order model such that
all conditions of Theorem 8 are satisfied.

Theorem 19. Consider the reduced-order Lur’e-type model (3) with
matrices (24) and suppose Assumption 4 holds for a certain y*. If
there exist symmetric positive definite matrices P; i) = P(Ik) ~0e€
RYG0>*Yik), matrices X(j ) € R0, for i,k € {1, 2}, such that the
following two LMIs are satisfied:

cho+ (cj,)T <0and £, + (L;*)T <0 (32)
with
Pan 0 0 0

ot _ | FrXaabay PapEyiAny 0 0

! 0 0 Pon O

Ty XepHany  Fy XeaHaz) 0 7Pea

and
Pk =PinSik — Xawlin, 1,k € {1,2},



M.F. Shakib, G. Scarciotti, A.Y. Pogromsky et al.

Xa,2) =X1,2Hq,2)-

Then, the conditions of Theorem 8 are satisfied for the reduced-order
Lur’e-type model (3) with model matrices G = P(;;)X(,-,k), i,k €
{1, 2}. Furthermore, condition (23) is satisfied, i.e., G € ) for
i, k € {1, 2}. Finally, the set of LMIs (32) is feasible under the stated
assumptions.

Proof. The proof can be found in Appendix B. ®

The initial model matrices GE’,.,,(), i,k € {1, 2}, found via The-
orem 19 and collected in 6°, render the reduced-order Lur’e-
type model (3) convergent. Subsequently, 6° is used to launch
a gradient-based search to solve the constrained optimization
problem (26).

Remark 20. The results of Lemma 18 can be used beyond
the scope of finding an initial convergent Lur'e-type model as
presented in Theorem 19. For example, these results can be used
to compute a G such that moment matching is achieved for LTI
models and the ¢,-gain of the full-order model is preserved.

3.2. Solution to the approximate moment matching Problem 9

The solution to Problem 13 has been presented in Section 3.1.
This section computes an error bound for the mismatch between
the moment of the full-order and reduced-order model, which
is used to compute a constant ¢ such that Problem 9 is solved.
Moreover, it is shown that this error bound holds in the more
generic case where inputs u are taken from the class of bounded,
periodic inputs Ly(T).

Thanks to Assumption 4 and because the reduced-order model
is also convergent, a worst-case upper bound on the error be-
tween the steady-state outputs z, of the full-order model and
¢y of the reduced-order model can be formulated. Hereto, the
supremum of the mismatch over all FRFs is defined as follows:

7 = max sup | i)l (33)
i,ke{1,2} per
Theorem 21. Consider the full-order model with moment Cym ()

and the signal generator (13) with state =(t) € R". Suppose As-
sumptions 3 and 4 hold for some y = y*. Furthermore, consider
the reduced-order model with moment H,p(t) following from the
application of Theorem 16 and the optimization problem (26). Then,
the following mismatch between the moments Cymt(t) and Hyp(t)
holds:

G (T) — Hap(T)ll, < Ty Lz l., (34)
with

;- (1+ YouY ) <]+ VepV )
1= Yoe¥ 1= %y
and 7 as in (33) and the constants:
Ypu = sup |[I{1 n(jo)l, Ypp = SUp [1{1,2()l,
weR weR

V2o = SUp | P2 2)(jw)l, Yyg = Sup | D1 2)(jw)|.
weR weR

Thereby, Problem 9 is solved for ¢ := 7T7. Moreover, for any
u € Ly(T), the following upper bound on the steady-state output
mismatch holds:

”211 - Eu ”Lz = ’f]; ”u”L2 = V. (35)

Proof. The proof can be found in Appendix C. ®
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The error bounds in Theorem 21 give the essential insight
that a small mismatch in the FRFs of the LTI blocks results in
a small error since the bounds in (34) and (35) are linear in 7.
The optimization problem in (18a) aims at minimizing |T(,-,k)(ja))|2
on a discrete frequency grid for w, for all i, k € {1, 2}, thereby,
also minimizing 7 in (33). The formulated bounds in Theorem 21
are likely to be conservative due to (i) the stability conditions in
Theorem 8 being conservative; (ii) the constant 7" holding for any
input u(t) € Ly(T); (iii) usage of the worst-case approximation in
the derivation of y*; and (iv) usage of the triangular inequality,
which is conservative by its definition. Despite some conser-
vatism, the bounds give the valuable insight that the mismatch
in time-domain signals remains bounded for arbitrary input func-
tions selected from the space L,(T). In a more generic setting
without a (global) stability assumption, bounded errors cannot
be guaranteed for reduced-order nonlinear models obtained by
reduction methods that do not impose a stability property on
the reduced-order models, including the time-domain moment
matching methods in Astolfi (2010) and Scarciotti and Astolfi
(2017a, 2017Db).

Remark 22. The constant 7 can be made smaller by only
evaluating the supremum in (33) at the excited frequencies in the
corresponding FRF. The constant y in (34) and (35) can be made
smaller by redefining the constants y,y, ..., ¥y, in Theorem 21
such that the supremum is not taken over w € R, but only at the
excited frequencies in the corresponding FRF.

3.3. Overview of the reduction method

An overview of the reduction method is presented in Algo-
rithm 1.

Algorithm 1 Model order reduction algorithm
Input: Full-order Lur’e-type model X in (2), the constant y* as in
Assumption 4 and the sets of frequencies ngk), Q("{’,{), i,k e{1,2}.
1: Define the signal generators (S;, L;), i = 1, 2, in (13) such that
o(S;) ~ .Q(", and Assumption 3 holds for each pair.
2: For each i, k € {1, 2}, compute the matrices CIT; ) from (21)
with A = A, B=B;, and C = (.
3: Define the reduced-order
F(0), G1(0), Go(0), Hy, and H-, as in (24).
4: Compute initial #° using Theorem 19.
5: Using Q{fk), i,k € {1,2} and 6°, solve the constrained

model matrices

optimization problem (26) to find 6.
Output: Reduced-order model X, in (3) with model matrices
F(9), G1(), G5(6), Hy, and H, as in (24).

4. Case study
4.1. Model of a flexible beam

In this case study,’ a one-sided clamped flexible beam sup-
ported by a one-sided spring is considered, see Fig. 3 for a
schematic depiction. The beam has dimensions length x width
x height = 2 m x 50 mm x 30 mm and is characterized
by its Young’s modulus of 200 GPa and density of 7746 kg/m>.
The linear beam dynamics, characterized by partial differential
equations, are discretized by the finite-element method on a
uniform spatial grid of 200 points, leaving a state dimension of
n = 800 consisting of position coordinates, velocity coordinates,

1 Matlab code for this example is available via the following link: https:
//github.com/FahimShakib/.
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Fig. 3. One-sided clamped flexible beam supported by a one-sided spring.
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Fig. 4. Bode magnitude diagram of the LTI parts of the Lur'e-type models ¥
(full-order model — solid blue), X, (final reduced-order model — dashed red)
and X7 (initial reduced-order model — dotted yellow). The interpolation points

93’*"’, i,k € {1,2} in (39) are marked by a cross (the interpolation point at 0 Hz
is not visible).

inclination coordinates, and angular velocity coordinates. The
beam deflection at the end of the beam is considered as the model
output z, see Fig. 3. Furthermore, the output y is considered as the
deflection of the beam at the location of the one-sided spring.
Moreover, an external disturbance u(t) acts in the middle of the
beam. The Bode magnitude diagram of the LTI part of the full-
order LTI model is depicted in the solid blue curve in Fig. 4. The
one-sided spring is modeled as

®(y) = y max(0, y) (36)

with stiffness y = 7.3 - 10°, which is also the maximum slope of
the nonlinearity. The model is cast in the Lur'e-type form of (2)
and is denoted by X. The conditions of Theorem 8 are satisfied
for the aforementioned y, which guarantees that the full-order
model is convergent.

The goal of this example is to use the reduction method de-
scribed in Algorithm 1 to find a reduced-order Lur’e-type model
that approximates the moment of the full-order Lur’e-type model.
Furthermore, the method in Scarciotti and Astolfi (2017b) for
generic nonlinear models is also applied, which does not enforce
any type of model stability. The two models allow comparing the
steady-state mismatch between the model responses for different
disturbance situations.

4.2. Moment matching for generic nonlinear models

In this subsection, we demonstrate the application of the
method in Scarciotti and Astolfi (2017b). Consider a linear har-
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monic oscillator s(t) = S7,5 € R"*”,0(S) € C° and I(7) =
Lt,L e R'™". A linear signal generator in combination with a
function §(§) = G € RY (i.e., independent of &) results in the
reduced-order dynamics of Wiener form:

£ = (S — GL)t + Gu,
¥ = h(r(£)),

where the &-dynamics are linear and the model output v is
a static nonlinear map of the state, see Scarciotti and Astolfi
(2017b). Under the assumption that the pair (S, L) is observable,
the eigenvalues of (S — GL) can be placed at any desired location
in C~ by a suitable G € R". The eigenvalues of (S — GL) being
located in C~ guarantees that model (37) is convergent.

The signal generator is characterized by the following pair
(S,L):

(37)

(38)

and the initial condition 7(0) = LT. This pair of (S, L) satisfies
the conditions of Assumption 1 and corresponds to the inter-
polation points s = 27 - {0, £10.2j, +62.6j, £180j}, yielding a
state-dimension of 7 for the reduced-order model. The numerical
values for G are found by a pole placement procedure that places
the poles of the reduced-order dynamics in (37) to a subset of
poles of the LTI part of the full-order Lur'e-type model. It is
non-trivial to compute the mapping h o 7 analytically. Therefore,
inspired from Scarciotti and Astolfi (2017b), steady-state data is
generated on a uniform time grid by simulation of the full-order
model by means of the MTF algorithm, see Pavlov et al. (2013).
This data is subsequently used to estimate a mapping between t
and z, using linear least-squares regression, where the estimated
mapping is a second-order polynomial in the elements of <.
/lhe reduced-order model reads as (37) with h o r replaced by
h o 7. In the remainder of this section, model (37) is called the
reduced-order Wiener model. The performance of the reduced-
order Wiener model is presented in Section 4.4.

4.3. Moment matching for Lur'e-type models
In this subsection, the application of Algorithm 1 for Lur’e-type

models is demonstrated. The following interpolation points for
the reduction of the LTI part are selected:

2"V =[0 102 626 180],
25? =[0 102 641 180],
; (39)
¥V =[0 102 657 180],
o8P =[0 102 641 180].

The selected frequencies imply a match of the respective FRF at
0-Hz and at the first three largest resonance peaks, see Fig. 4
where the interpolation frequencies are marked by crosses. Sub-
sequently, the matrices (S®K, [0K) i k e {1, 2}, are defined as

follows:
5 = blockdiag (0. 5, ..., 24f))
ik
S0 . 0 w21 (40)
‘ —oP 2 0

)

=11 1 0 1 0] er™",
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where a);{"’k) is the kth element of Qg‘k) € R7"". Assumption 3

holds for all pairs and o (S¢0) ~ Qé”k), i, k € {1, 2}. Based on the
number of interpolation points, it can be concluded that the state
dimension of the reduced-order model is 28. Note that the state
dimension of the reduced-order Lur'e-type model is four times
larger than the state dimension of the reduced-order Wiener
model presented in Section 4.2.

The LMIs in Theorem 19 are solved to obtain 6°, that, together
with (24), constitute the initial convergent reduced-order Lur’e-
type model ¥, in (3). The Bode magnitude diagram of X° is
shown in Fig. 4 in the dotted yellow curve. It can be observed
that the respective FRFs of the LTI part of X' and ¥ match at the
corresponding interpolation points in (39), i.e., constraint (18b)
is satisfied. However, for other frequencies, there is a significant
mismatch. )

Consider the sets .Q,E,l,’k) 27 - 10¢ Qu,k € RM,
with M = 1000 linearly spaced elements between —2 and 5,
implying that elements of the set £2), are logarithmically spaced
between 0.01 Hz and 10 kHz. Next, the constrained optimization
problem (26) is solved in less than 60 s (on an Intel Core i7-
7700HQ, 2.8 GHz processor), starting from the initial parameter
vector 6°. The resulting 6 defines the (final) convergent reduced-
order Lur'e-type model X, in (3). The Bode magnitude plot of
the LTI part of X, is depicted in the dashed red curve in Fig. 4.
With respect to X7, a significant improvement of the fit of X,
to X can be observed at almost all frequencies. Furthermore,
it can be concluded that an accurate match is obtained up to
the frequency corresponding to the third-largest resonance peak.
After that frequency, the FRF of the reduced-order model does not
match any of the (anti-) resonance peaks.

(i)

4.4. Performance of reduced-order models

By means of simulations, the quality of the reduced-order
Wiener and Lur’e-type model in terms of approximating the
steady-state response of the full-order Lur'e-type model is an-
alyzed. Throughout the rest of this section, Z is called the steady-
state output of the full-order model, wiener is the steady-state
output of the reduced-order Wiener model and ¢, is the
steady-state output of the (final) reduced-order Lur'e-type model.

The steady-state output z of the interconnected full-order
model (5) with (S, L) in (38) and 7(0) = I:T is depicted in Fig. 5,
together with the steady-state outputs Cwiener and ¢pye Of the
reduced-order Wiener and Lur’e-type models. It can be observed
that the beam deflection is in the order of 100 wm, whereas the
approximation error is roughly two orders of magnitude smaller.
This concludes that both reduced-order models accurately ap-
proximate z. The same conclusion can be drawn from the column
‘Training’ of Table 1, where it can be seen that the approximation
error in the L,-norm is roughly three orders of magnitude smaller
than the norm of z. The best approximation is obtained by the
reduced-order Lur'e-type model.

To further investigate the accuracy of the reduced-order mod-
els, all models are subject to a test with the following two new
inputs:

10

ui(t) =Y sin(2kfy 1), (41a)
k=
10l

w(t) =Y sin(2kft), (41b)
k=1

where f) = 10 Hz is the base frequency of u; and f7 = 100 Hz
is the base frequency of u,. The input u; excites the beam up to
the frequency of 100 Hz, for which an accurate match between

10
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Fig. 5. Top: Steady-state outputs Z, lwiener and e subject to the input
generated by linear harmonic oscillator characterized by (S, L) in (38). Bottom:
Mismatch between the steady-state outputs Z and {wiener and between outputs
z and CLur'e-
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Fig. 6. Top: Steady-state outputs Z, {wiener and Cpyre Subject to input u in (41a).
Bottom: Mismatch between the steady-state outputs Z and {wiener and between
outputs z and pye.

the FRFs of the LTI part of the full-order and reduced-order Lur’e-
type model is obtained. The input u, excites the beam up to
the frequency of 1 kHz, which also excites frequencies for which
the match in FRF is not accurate. It can be observed in Fig. 6
that for uy, the accuracy of the reduced-order Wiener model
deteriorated significantly. The accuracy of Z,., on the other
hand, is comparable to the previous test. At this point, it can
already be concluded that the reduced-order Lur’e-type model
approximates the steady-state output well as long as the input
signal excites roughly the same frequencies as those matched in
the FRFs. For input u,, however, the accuracy of the reduced-order
Wiener model has a significant mismatch in the 0-Hz compo-
nent, see Fig. 7. The reduced-order Lur’e-type model, however,
approximates the steady-state response of the full-order model
reasonably well, even for input signals that contain frequencies
for which not a good match is obtained in the FRF. The mismatch
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Table 1
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Quantitative performance analysis containing the L,-norm of the output signal z and the error signals. The elapsed time for model simulation
using the simulation algorithm in Pavlov et al. (2013) is given in the ‘Time’ columns.

Training Time [s] Validation 1 uy (t) Time [s] Validation 2 u, (t) Time [s]
1Z1l., 1.46- 1074 767.75 1.27-107% 32.75 1.30- 1078 3.528
1Z = Zwiener [, 2.38.1077 0.156 2.84.107° 0.016 2.01-107° 0.098
12 = Zuare], 1.63-1077 0.776 1.02-1077 0.053 5.27-1077 0.011
Wy 1.40 - 1.98 - 1.98 -
x107° methods (Besselink et al., 2011; Padoan et al.,, 2021). The Iat-
E) 5 ter, however, do not guarantee the a priori preservation of the
; ____________________ z stability property if the reduced-order model dimension is too
2 0 = = =QWiener | small. For instance, in the considered case study, the approach
3! CLure in Besselink et al. (2011) can only reduce to order 248 with the
q;:'j guaranteed preservation of the convergence property.
A 5 w w ‘ ‘ .
0 0.002  0.004  0.006  0.008 0.01 5. Conclusions
%10~ Time [sec] This paper proposes a model order reduction technique by
5 time-domain moment matching for Lur'e-type nonlinear mod-
€ - = =% — CWiener els thaF enjoy the convergence property. The reduction method
=, Z— CLuve approximates the moment of the nonlinear model rather than
g5 0f 1 matching it exactly. Preservation of the convergence property of
= S the full-order model guarantees that the reduced-order model ex-
K . hibits a bounded and asymptotically stable steady-state response
- ‘ ‘ ‘ ‘ for any bounded input and provides robustness against input
0 0.002 O'Oofl 0.006 0.008 0.01 variations. Furthermore, it allows deriving a bound on the mis-
Time [sec] match between the moment of the full-order and reduced-order

Fig. 7. Top: Steady-state outputs z, EWiene, and Emre subject to input uy in (41b).
Bottom: Mismatch between the steady-state outputs Z and {wiener and between
outputs z and ¢y

is quantified in Table 1, from which the same conclusions can be
drawn.

Table 1 includes the upper bound V, in (35) for the mismatch
|z = Crure ,- It can be concluded that this bound is satisfied in

all cases and is conservative for this case study. Furthermore, this
table includes in the columns ‘Time’ the elapsed model simulation
time using the simulation algorithm in Pavlov et al. (2013). It
can be concluded that both the reduced Wiener model and the
reduced Lur'e-type model are computationally much cheaper to
simulate than the full-order Lur'e-type model.

4.5. Discussion

The case study highlights the benefits of the reduction ap-
proach; namely, the reduced-order model preserves the conver-
gence property and provides robustness to input variations. The
steady-state mismatch between the response of the full-order
and reduced-order Lur'e-type models depends on the quality of
the fit in the FRFs. In particular, if the FRFs are fitted accu-
rately over a large frequency range, then the reduced-order Lur’e-
type models generally approximate the steady-state output accu-
rately, even though only approximate moment matching (rather
than moment matching) is achieved. Such frequency-domain in-
sights are valuable because in many engineering applications
use frequency-domain tools for analysis and control design. The
model robustness against input variations is generally lacking in
other moment matching methods, e.g., the ones in Astolfi (2010)
and Scarciotti and Astolfi (2017a, 2017b). However, as explained
in Remark 17, the state dimension of the reduced-order model is
typically larger than that of the reduced-order models obtained
by other moment matching methods (Astolfi, 2010; Scarciotti &
Astolfi, 2017a, 2017b) and also the balanced truncation-based
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models. Moreover, the Lur'e-type structure of the model is pre-
served during reduction, and the characteristic frequency-domain
interpretation of moment matching is inherited. In a numeri-
cal case study on a one-sided supported beam, the moment of
the reduced-order model matches accurately the moment of the
full-order model. Furthermore, the reduced-order model also ac-
curately captures the steady-state response to generalized inputs.

Appendix A. Proof of Lemma 18

Proof. The following notation for real square matrices A is used:
He(A) :=A+AT.

The matrix F = S — GL is Hurwitz and the inequality in (31)
holds if and only if there exists a positive definite matrix Q such
that

He (Q(S — gL+ y*geI)) < 0. (A1)

Let us show that (A.1) holds for the specific choice G in (30) and
Q := ITTPII. Note that this choice for matrix Q ensures that it
is positive definite, i.e., Q > 0, since I7 is full column rank, see,
e.g., lonescu, Astolfi, and Colaneri (2014). Furthermore, note that
QG = ITTPB. Substitution of this G and Q in (A.1) results in:

He (IT"PI1S — ITTPBL + y*IT"PBCIT) < 0. (A2)
Note that the Sylvester Eq. (21) can be rewritten as:
BL=1IIS — All,
which is substituted in (A.2) to yield:
He (I1TPI1S — ITTP(I1S — AIT) + y* 11" PBCIT)

= He (IT"PAIT + y*IT"PBCIT)

=He (IT'P (A% y*Bc)IT) < 0.

(A.3)

(A4)

To show that (A.4) holds, first note that since by assumption
|etst —.A)7'8| < 1/y*, the following LMIs hold

He (P(A £ y*BC)) < 0 (A5)
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for some positive definite matrix P. Pre- and post-multiplication
of (A.5) with ITT and I, respectively, concludes that (A.4) is
negative definite (since I7 is full column rank). Therefore, we
conclude that (31) must hold and that the matrix F is Hur-
witz. The reduced-order model achieves moment matching since
o(F)N o(S) = @, guaranteed by o(F) € C~ while o(S) € C° by
Assumption 3. ®

Appendix B. Proof of Theorem 19

Proof. We first prove that if the LMIs in (32) are satisfied, then
all the conditions of Theorem 8 are satisfied. After that, we prove
that there always exists a feasible solution to the LMIs in (32).
Condition (10) is satisfied for the same y* as in Assump-
tion 2 thanks to the nonlinear function ¢ in the reduced-order
model (3) being the same nonlinear function as in the full-
order model in (2). The LMI condition in (11) with (A, By, Cy)
replaced by (F, G, Hy) in (24), respectively, is equivalent to (11)
for P blockdiag(P1,1), P(1,2), P2,1), P2,2)) and the change of
variables X = PGk, i, k € {1,2}). Thus, the satisfaction
of the LMIs (32) is equivalent to satisfaction of the LMIs (11) of
Theorem 8. Therefore, satisfaction of the LMIs (32) guarantees
that all the reduced-order Lur'e-type model (3) with Gy =
P(Z;)X(,-,k), i, k € {1, 2}, satisfies all the conditions of Theorem 8.

Satisfaction of LMIs (11) guarantees that the matrix F is Hur-
witz, i.e,, o(F) € C™, which in turn guarantees that Gy € O
for i, k € {1, 2}, since o(S( k) € C°, which completes this part of
the proof.

Finally, we prove the feasibility of the LMI condition in (32).
Thanks to the block-triangular structure of £%,, for the first
(i, k) (1, 1), third (i, k) = (2, 1) and fourth (i, k) (2,2)
block diagonal elements, feasibility of (32) is guaranteed if and
only if there exists a G(i,k) such that O'(S(iqk) — G(i,k)L(i,k)) e C .
Such a G; ) exists by the observability assumption on the pairs
(Stik)» Liiky), i, k € {1, 2}. For the second block diagonal element
(i, k) = (1, 2), the feasibility of (32) is equivalent to the existence
of a G1,2) such that the #,, norm of the corresponding transfer
function is bounded by 1/y*. Hereto, we apply the results of
Lemma 18, which shows that there exists a specific G(1,2) such
that the H,, norm of the corresponding transfer function is
bounded by 1/y*. Since such a G 2y exists, we conclude that the
LMIs (32) are feasible under the stated assumptions. H

Appendix C. Proof of Theorem 21

Proof. We start by recalling some inequalities before proving
the theorem. For a single-input-single-output LTI model char-
acterized by (A, B, C) and excited by a T-periodic input u €
L,(T), if the matrix A is Hurwitz, there exists a unique globally
exponentially stable T-periodic steady-state solution x,(t) with
the corresponding steady-state output y, with y, € L,(T). Hence,
this model defines a linear operator gy, : L(T) — Ly(T) according
to

gyuu(t) = yu(t). (C.1)

The transfer function of model (A, B, C) from input u to output y
reads as Gyy(s) = C(sI — A)"1B, s e C. We recall from Pavlov
et al. (2013) that

lgyuu],, < supIGyu(ma)l llully, < yyu llul,, (C2)
mez

with @ = 27 /T, yyu = sup,g |Gyu(jw)|. For every transfer

function of the LTI part of the full-order and reduced-order Lur’e-

type model, a linear operator between inputs u, ¢ and outputs
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¥, z, p and ¢ can be defined consistent with gy, in (C.1). Then, for
any input u(t) € L,(T), the following relation holds:

(g — gpu)u(®)],, < T llu(®)ll, » (C3)
with 7 the constant defined in (33). Since T bounds the mis-
match in all ¥{; ), i, k € {1, 2}, similar relations hold also for the
other involved FRFs with the same constant 7. Furthermore, by
the satisfaction of the conditions in Theorem 8 (for both the full-
order and reduced-order models), the following bounds hold for
signals y(t), p(t) € L(T):

(C4a)
(C.4b)

lle(6)) — (PO, < ¥* 1¥(t) — p(OllL, .
eI, < v IV, ,

where y* is the constant in Assumption 4 (incremental sec-
tor condition of the nonlinearity). Moreover, satisfaction of the
conditions in Theorem 8 guarantees that

YWe <1 and y*y,, <1 (C5)

with yy, and y,, defined in Theorem 21.

It is shown in this proof that the bound (34) is a special case
of the bound (35). Therefore, we prove the latter first and show
at the end of the proof that the former is implied. Observe that
the steady-state response of the full-order model satisfies

(C.6a)
(C.6b)

y(t) = gytpﬁﬂ(}_/(t)) +gyuu(t)»
gzw@(j’(t)) + gnu(t),

and that the steady-state response of the reduced-order model
satisfies

P(t) = ppp(p(t)) + Zputi(t), (C.7a)
£(t) = gep0(A(H)) + Eeull(t). (C.7b)
Consider the difference:
Z(t) = £(t) =gz p((1)) — Zep@(P(1)) + (8au — Gru)u(t)
=82,(p(¥(t)) — ¢(p(t))) (C8)
+ (82 — 8o )0(P()) + (8 — Gru)u(t).

Taking the L,-norm and using inequalities (C.3) and (C.4a) results
in

|2(6) = E)]|,, <vzpr* 15(6) = (DI,
+ T (y* 15, + lull,)

with y,, defined in Theorem 21.
Next we upper bound the terms [|y(t) — p(¢)ll,, and [|p(t)ll,-
Consider the difference

(C.9)

Y(t) — p(t) =gypp(¥(t)) — 8pp@(p0(t)) + (8yu — Zpulu(t)
=gy, (p(¥(t)) — p(p(1)))
+ (gyw - gp(p)(ﬂ(/_)(t)) + (gyu - gpu)u(t)-

(C.10)

Again, taking the L,-norm and using inequalities (C.3) and (C.4a)
results in

19(6) = p(Oll, <wyey™ 13(t) — p(Oll1,

+ T (y 1o, + lu(Oll,) . (C.11)

T
— (Y p(t u(t .
T r" ()’ (e, + llu )||L2)

<
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The latter step is allowed since y,,y* < 1 by (C.5). Lastly, using
again inequalities (C.3) and (C.4a), we find:

1A, = |20 @(P(0) + gruu(®)], - (C.12a)
< Voo 15Oy + Vpu (Ol (C.12b)
= O, (C.120)

— YooV

where y,, is defined in Theorem 21. The latter step is again
allowed since y,,y* < 1 by (C.5).

Substitution of (C.12c) into (C.11) and (C.9) and collecting
terms yields the bound presented in (35), which completes the
proof of the bound (35).

Finally, we show that the bound (34) is a special case of
the bound (35). Observe that the moment C,7z(t) coincides with
the steady-state response z, of the full-order model and that
the moment H,p(t) coincides with the steady-state response ¢,
of the reduced-order model. Therefore, we can replace the left-
hand side of (35) with the left-hand side of (34). Furthermore,
substituting Lt (output of the signal generator) for the input u in
(35) results in the bound (34), which completes the proof. B
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