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Abstract—A method is presented to synthesize neural network
(NN) controllers with stability and safety guarantees through imi-
tation learning. Convex stability and safety conditions are derived
for linear time-invariant plant dynamics with NN controllers.
The proposed approach merges Lyapunov theory with local
quadratic constraints to bound the nonlinear activation functions
in the NN. The safe imitation learning problem is formulated
as an optimization problem with the goal of minimizing the
imitation learning loss, and maximizing volume of the region of
attraction associated with the NN controller, while enforcing the
stability and safety conditions. An alternating direction method of
multipliers based algorithm is proposed to solve the optimization.
The method is illustrated on an inverted pendulum system and
aircraft longitudinal dynamics.

I. INTRODUCTION

Imitation learning (IL) is a class of methods that learns
a policy to attain a control goal consistent with expert
demonstrations [1], [2]. Used in tandem with deep neural
networks (NN), IL presents unique advantages, including a
substantial increase in sample efficiency compared to rein-
forcement learning (RL) [3], and wide applicability to do-
mains where the reward model is not accessible or on-policy
data is difficult/unsafe to acquire [1]. While IL is closely
related to supervised learning as it trains a mapping from
observations to actions [4], a key difference is the ensuing
deployment of the learned policy under dynamics, which
consequently raises the issue of closed-loop stability. This
problem naturally falls within the realm of robust control,
which provides rigorous analysis of stability for linear or
nonlinear systems [5]; however, a major technical challenge
is to derive nonconservative guarantees for highly nonlinear
policies such as neural networks that can be also tractably
incorporated into the learning process.

The paper tackles this issue and presents a method to
synthesize NN controllers with stability and safety guarantees
through IL. We first derive convex stability and safety condi-
tions by merging Lyapunov theory with local (sector) quadratic
constraints to describe the nonlinear activation functions in
the NN. Then we formulate an optimization problem that
minimizes the IL loss, and maximizes the region of attraction
inner-estimates certified by the learned NN controller, while
enforcing the stability and safety constraints. Finally, we pro-
pose an alternating direction method of multipliers (ADMM)
based method to solve the optimization problem.
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The method of using quadratic constraints to characterize
the nonlinear activation functions has been proposed in [6],
and applied to Lipschitz constant estimation for NNs [7],
forward reachability analysis of NN controlled systems [8],
and local stability analysis of NN controlled uncertain systems
[9], [10]. Reference [11] proposes an ADMM based robust
NN training method that minimizes the training loss and the
Lipschitz constant simultaneously. Reference [12] formulates
convex sets of recurrent NN with bounded incremental `2
gain using incremental quadratic constraints. The work [13]
performs global stability analysis of RL-controlled nonlinear
systems based on integral quadratic constraint theory.

Compared to existing works, our approach makes the fol-
lowing contributions. First, to the best of our knowledge, this is
the first attempt to ensure stability of IL based on deep neural
networks. The stability condition from [9] is nonconvex and
thus computationally intractable for NN control synthesis; here
we convexify this constraint (using loop transformation) for its
efficient enforcement in the learning process. Notably, a well-
known challenge in IL is the existence of suboptimal demon-
strations, which can even come from unstable controllers. As
demonstrated in the case studies, while the proposed approach
can train a policy that imitates the expert demonstrations, it
can potentially improve local stability over suboptimal expert
policies, thus enhance the robustness of IL.

The stability and safety issues for learning (especially
RL) based control has also been addressed by a Hamilton-
Jacobi reachability-based framework in [14], a control barrier
function based method in [15], [16], and a convex projection
operator based method in [17].

The paper is organized as follows. Section II presents the
problem formulation. Section III reviews the stability condition
proposed in [9], and Section IV presents a loop transformation
based method to convexify it. Section V formulates the safe IL
problem as an optimization problem, and proposes an ADMM
based method to solve it. Section VI provides numerical
examples, including an inverted pendulum example, and an
aircraft example. Section VII summarizes the results.

Notation: Sn denotes the set of n-by-n symmetric matrices.
Sn+ and Sn++ denote the sets of n-by-n symmetric, positive
semidefinite and positive definite matrices, respectively. For
v, w ∈ Rn, the inequality v ≤ w is interpreted element-
wise, i.e. vi ≤ wi for i = 1, . . . n. Similarly, v ≥ w is an
elementwise inequality. For P ∈ Sn++, define the ellipsoid

E(P ) := {x ∈ Rn : x>Px ≤ 1}. (1)

II. PROBLEM FORMULATION

Consider the feedback system consisting of a plant G and
state-feedback controller π as shown in Figure 1. We assume
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the plant G is a linear, time-invariant (LTI) system defined by
the following discrete-time model:

x(k + 1) = AG x(k) +BG u(k), (2)

where x(k) ∈ RnG is the state and u(k) ∈ Rnu is the
control. The state matrices have compatible dimensions, i.e.
AG ∈ RnG×nG and BG ∈ RnG×nu . Finally, assume x(k) is
constrained to a set X ⊂ RnG , which is referred to as the
“safety condition”. This state constraint set is assumed to be
a polytope symmetric around the origin:

X = {x ∈ RnG : −h ≤ Hx ≤ h, h ≥ 0}, (3)

where H ∈ RnX×nG , and h ∈ RnX . The controller π :
RnG → Rnu is an `-layer, feedforward neural network (NN)
defined as:

w0(k) = x(k), (4a)

wi(k) = φi
(
W iwi−1(k) + bi

)
, i = 1, . . . , `, (4b)

u(k) = W `+1w`(k) + b`+1, (4c)

where wi ∈ Rni are the outputs (activations) from the ith

layer and n0 = nG. The operations for each layer are defined
by a weight matrix W i ∈ Rni×ni−1 , bias vector bi ∈ Rni , and
activation function φi : Rni → Rni . The activation function
φi is applied element-wise, i.e.

φi(v) :=
[
ϕ(v1), · · · , ϕ(vni)

]>
, (5)

where ϕ : R → R is the (scalar) activation function selected
for the NN. Common choices for the scalar activation function
include ϕ(ν) := tanh(ν), sigmoid ϕ(ν) := 1

1+e−ν , ReLU
ϕ(ν) := max(0, ν), and leaky ReLU ϕ(ν) := max(aν, ν)
with a ∈ (0, 1). We assume the activation ϕ is identical in all
layers; this can be relaxed with minor changes to the notation.
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Fig. 1: Feedback system with plant G and NN π

Remark 1. Note that the control constraint is not considered
in this paper. However, if the control constraint set is a
hypercube, it can be addressed by scaling the dynamics (2)
so that the control constraint set becomes [−1nu×1, 1nu×1],
and applying tanh elementwise to the output layer (4c).

Assumption 1. We assume the equilibrium point of the closed-
loop system is at the origin x∗ = 0nG×1 with input u∗ =
0nu×1. To ensure this assumption holds, we restrict ourselves
to zero bias terms: bi = 0ni×1, for i = 1, ..., ` + 1, and we
also assume that the activation ϕ satisfies ϕ(0) = 0.

Let χ(k;x0) denote the solution to the feedback system
at time k from initial condition x(0) = x0. The region of
attraction (ROA) is defined below.

Definition 1. The region of attraction (ROA) of the feedback
system with plant G and NN π is defined as

R := {x0 ∈ X : lim
k→∞

χ(k;x0) = 0nG×1}. (6)

Given state and control data pairs from the expert demon-
strations, our goal is to learn a NN controller from the data
to reproduce the demonstrated behavior, while guaranteeing
the system trajectories under the control of the learned NN
controller satisfy the safety condition (x(k) ∈ X ∀k ≥ 0),
and are able to converge to the equilibrium point if they start
from the ROA associated with the learned NN controller.

III. STABILITY CONDITION FOR NN CONTROLLED
SYSTEMS

In this section, we treat the parameters of the NN controller
as fixed and analyze the safety and local stability conditions
of the closed loop systems.

A. NN Representation: Isolation of Nonlinearities
It is useful to isolate the nonlinear activation functions from

the linear operations of the NN as done in [6], [18]. Define vi

as the input to the activation function φi (recalling that bi = 0
by Assumption 1):

vi(k) := W iwi−1(k), i = 1, . . . , `. (7)

The nonlinear operation of the ith layer (Equation 4b) is thus
expressed as wi(k) = φi(vi(k)). Gather the inputs and outputs
of all activation functions:

vφ :=

v
1

...
v`

 ∈ Rnφ and wφ :=

w
1

...
w`

 ∈ Rnφ , (8)

where nφ := n1 + · · ·+ n`, and define the combined nonlin-
earity φ : Rnφ → Rnφ by stacking the activation functions:

φ(vφ) :=

φ
1(v1)

...
φ`(v`)

 . (9)

Thus wφ(k) = φ(vφ(k)), where the scalar activation function
ϕ is applied element-wise to each entry of vφ. Finally, using
bi = 0ni×1 for i = 1, ..., `+1, the NN control policy π defined
in Equation 4 can be rewritten as:[

u(k)
vφ(k)

]
= N

[
x(k)
wφ(k)

]
(10a)

wφ(k) = φ(vφ(k)). (10b)

The matrix N depends on the weights as follows, where the
vertical and horizontal bars partition N compatibly with the
inputs (x,wφ) and outputs (u, vφ):

N :=


0 0 0 · · · W `+1

W 1 0 · · · 0 0
0 W 2 · · · 0 0
...

...
. . .

...
...

0 0 · · · W ` 0

 (11a)

:=

[
Nux Nuw
Nvx Nvw

]
. (11b)



This decomposition of the NN, depicted in Figure 2, isolates
the activation functions in preparation for the stability analysis.
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Fig. 2: NN representation to isolate the nonlinearities φ.

The equilibrium state x∗ = 0nG×1 can be propagated
through the NN. This yields the equilibrium values v∗ =
w∗ = 0nφ×1 as well as the equilibrium control command
u∗ = 0nu×1.

B. Quadratic Constraints: Scalar Activation Functions

The stability analysis relies on quadratic constraints to
bound the activation function. A typical constraint is the sector
bound as defined next.

Definition 2. Let α ≤ β be given. The function ϕ : R → R
lies in the (global) sector [α, β] if:

(ϕ(ν)− αν) · (βν − ϕ(ν)) ≥ 0 ∀ν ∈ R. (12)

The interpretation of the sector [α, β] is that ϕ lies between
lines passing through the origin with slope α and β. Many
activation functions are bounded in the sector [0, 1], e.g. tanh
and ReLU. Figure 3 illustrates ϕ(ν) = tanh(ν) (blue solid)
and the global sector defined by [0, 1] (red solid lines).
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Fig. 3: Sector constraints on tanh

The global sector constraint is often too coarse for analysis;
thus, we consider a local sector constraint for tighter bounds.

Definition 3. Let α, β, ν, ν̄ ∈ R with α ≤ β and ν ≤ 0 ≤ ν̄.
The function ϕ : R→ R satisfies the local sector [α, β] if

(ϕ(ν)− αν) · (β ν − ϕ(ν)) ≥ 0 ∀ν ∈ [ν, ν̄]. (13)

As an example, ϕ(ν) := tanh(ν) restricted to the interval
[−ν̄, ν̄] satisfies the local sector bound [α, β] with α :=
tanh(ν̄)/ν̄ > 0 and β := 1. As shown in Figure 3 (green
dashed lines), the local sector provides a tighter bound than the
global sector. These bounds are valid for a symmetric interval
around the origin with ν = −ν̄; non-symmetric intervals
(ν 6= −ν̄) can be handled similarly.

C. Quadratic Constraints: Combined Activation Functions

Local sector constraints can also be defined for the com-
bined nonlinearity φ, given by (9). Let v, v̄ ∈ Rnφ be given
with v ≤ v̄. Suppose that the activation input vφ ∈ Rnφ lies
element-wise in the interval [v, v̄] and the ith input/output pair
is wi = ϕ(vi), and the scalar activation function satisfies the
local sector [αi, βi] with the input restricted to vi ∈ [vi, v̄i]
for i = 1, . . . , nφ. The local sector bounds can be computed
for ϕ on the given interval analytically (as above for tanh).
These local sectors can be stacked into vectors αφ, βφ ∈ Rnφ
that provide quadratic constraints satisfied by the combined
nonlinearity φ.

Lemma 1. Let αφ, βφ, v, v̄ ∈ Rnφ be given with αφ ≤ βφ,
and v ≤ v̄. Suppose that φ satisfies the local sector [αφ, βφ]
element-wise for all vφ ∈ [v, v̄]. For any λ ∈ Rnφ with λ ≥ 0,
it holds that[

vφ
wφ

]> [ −2AφBφΛ (Aφ +Bφ)Λ
(Aφ +Bφ)Λ −2Λ

] [
vφ
wφ

]
≥ 0

∀vφ ∈ [v, v̄], wφ = φ(vφ), (14)

where Aφ = diag(αφ), Bφ = diag(βφ), and Λ = diag(λ).

Proof. For any vφ ∈ Rnφ and wφ = φ(vφ):[
vφ
wφ

]> [ −2AφBφΛ (Aφ +Bφ)Λ
(Aφ +Bφ)Λ −2Λ

] [
vφ
wφ

]
=

nφ∑
i=1

λi(wi − αi vi) · (βi vi − wi).

If vφ ∈ [v, v̄] then each term in the sum is non-negative by
the local sector constraints and λ ≥ 0.

In order to apply the local sector bounds in the stability
analysis, we must first compute the bounds v, v ∈ Rnφ on
the activation input vφ. The process to compute the bounds is
briefly discussed here with more details provided in [9], [19].
The first step is to find the smallest hypercube that bounds the
state constraint set: X ⊂ {x : x ≤ x ≤ x}. Therefore, w0

(defined in (4a)) is bounded by w0 = x and w0 = x. Define
c = 1

2 (w0 + w0), r = 1
2 (w0 − w0), and denote y> as the

ith row of W 1. Then the first activation input v1 = W 1w0 is
bounded by [v1, v1], where

v1
i = y>c+

n0∑
j=1

|yjrj |, (15a)

v1
i = y>c−

n0∑
j=1

|yjrj |. (15b)

If the activation functions φ1 are monotonically non-
decreasing, then the first activation output w1 is bounded by
w1 = φ1(v) and w1 = φ1(v). This process can be propagated
through all layers of the NN to obtain the bounds v, v ∈ Rnφ
for the activation input vφ. The remainder of the paper will
assume these local sector bounds have been computed as
briefly summarized in the following property.

Property 1. Let the state constraint set X and its corre-
sponding activation input bounds v, v be given. There exist



αφ, βφ ∈ Rnφ such that φ satisfies the local sector for all
vφ ∈ [v, v].

D. Lyapunov Condition

This section uses a Lyapunov function and the local sector to
compute an inner approximation for the ROA of the feedback
system of G and π.

Theorem 1. Consider the feedback system of plant G in (2)
and NN π in (4) with equilibrium point x∗ = 0nG×1, and the
state constraint set X . Let v̄, v, αφ, βφ ∈ Rnφ be given vectors
satisfying Property 1 for the NN and the set X . Denote the
ith row of the matrix H by H>i and define matrices

RV :=

[
InG 0nG×nφ
Nux Nuw

]
, and Rφ :=

[
Nvx Nvw

0nφ×nG Inφ

]
.

If there exists a matrix P ∈ SnG++, and vector λ ∈ Rnφ with
λ ≥ 0 such that

R>V

[
A>GPAG − P A>GPBG
B>GPAG B>GPBG

]
RV

+R>φ

[
−2AφBφΛ (Aφ +Bφ)Λ

(Aφ +Bφ)Λ −2Λ

]
Rφ < 0, (16a)[

h2
i H>i
Hi P

]
≥ 0, i = 1, · · · , nX , (16b)

where Λ = diag(λ), then: (i) the feedback system consisting
of G and π is locally asymptotically stable around x∗, and (ii)
the set E(P ), defined by Equation 1, is an inner-approximation
to the ROA.

Proof. By Schur complements, (16b) is equivalent to:

H>i P
−1Hi ≤ h2

i , i = 1, · · · , nX . (17)

It follows from Lemma 1 in [20] that:

E(P ) ⊆ {x ∈ RnG : −hi ≤ H>i x ≤ hi, i = 1, ..., nX} = X.

To summarize, feasibility of (16b) verifies that if x(k) ∈
E(P ) ⊆ X then vφ(k) ∈ [v, v̄] and hence the local sector
conditions are valid.

Next, left / right multiply the LMI (16a) by any (non-zero)[
x(k)> wφ(k)>

]
and its transpose to obtain[

x(k)
u(k)

]> [
A>GPAG − P A>GPBG
B>GPAG B>GPBG

] [
x(k)
u(k)

]
+

[
vφ(k)
wφ(k)

]> [ −2AφBφΛ (Aφ +Bφ)Λ
(Aφ +Bφ)Λ −2Λ

] [
vφ(k)
wφ(k)

]
< 0.

Define V (x) := x>Px and use (2) to show:

V (x(k + 1))− V (x(k))

+

[
vφ(k)
wφ(k)

]> [ −2AφBφΛ (Aφ +Bφ)Λ
(Aφ +Bφ)Λ −2Λ

] [
vφ(k)
wφ(k)

]
< 0.

(18)

As noted above, x(k) ∈ E(P ) implies the local sector [αφ, βφ].
Then, by Lemma 1, the final term in (18) is ≥ 0 and it follows
from a Lyapunov argument, e.g. Theorem 4.1 in [21], that
x∗ is an asymptotically stable equilibrium point. Using the
proof by contradiction argument from [22, Theorem 1], we

can show that E(P ) is an invariant set: if x(0) ∈ E(P ), then
x(k) ∈ E(P ) ∀k ≥ 0, and thus E(P ) is an inner approximation
of the ROA.

The Lyapunov condition (16a) is convex in P and λ if
the weight matrix N is given, and thus we can efficiently
compute the ROA inner-estimates. However, this condition is
computationally intractable for NN controller synthesis, as it
is nonconvex if we search over N , P , and λ simultaneously.

IV. CONVEX STABILITY AND SAFETY CONDITIONS

In [11], [12], αφ is set to zero in order to formulate
convex constraints. This restriction is too coarse for stability
analysis of NN controlled systems. Instead, we perform a loop
transformation as shown in Figure 4 to convexify the stability
condition without having restrictions on αφ and βφ.

N
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u(k)
<latexit sha1_base64="8hlxYmWfuwQDXM6ZSyMe/eEr7Dw=">AAAB63icbVDLSgNBEOz1GeMr6tHLYBDiJeyKoMegF48RzAOSJcxOZpMhM7PLPISw5Be8eFDEqz/kzb9xNtmDJhY0FFXddHdFKWfa+P63t7a+sbm1Xdop7+7tHxxWjo7bOrGK0BZJeKK6EdaUM0lbhhlOu6miWEScdqLJXe53nqjSLJGPZprSUOCRZDEj2OSSrU0uBpWqX/fnQKskKEgVCjQHla/+MCFWUGkIx1r3Aj81YYaVYYTTWblvNU0xmeAR7TkqsaA6zOa3ztC5U4YoTpQradBc/T2RYaH1VESuU2Az1steLv7n9ayJb8KMydQaKsliUWw5MgnKH0dDpigxfOoIJoq5WxEZY4WJcfGUXQjB8surpH1ZD/x68HBVbdwWcZTgFM6gBgFcQwPuoQktIDCGZ3iFN094L96797FoXfOKmRP4A+/zB2+HjdM=</latexit><latexit sha1_base64="8hlxYmWfuwQDXM6ZSyMe/eEr7Dw=">AAAB63icbVDLSgNBEOz1GeMr6tHLYBDiJeyKoMegF48RzAOSJcxOZpMhM7PLPISw5Be8eFDEqz/kzb9xNtmDJhY0FFXddHdFKWfa+P63t7a+sbm1Xdop7+7tHxxWjo7bOrGK0BZJeKK6EdaUM0lbhhlOu6miWEScdqLJXe53nqjSLJGPZprSUOCRZDEj2OSSrU0uBpWqX/fnQKskKEgVCjQHla/+MCFWUGkIx1r3Aj81YYaVYYTTWblvNU0xmeAR7TkqsaA6zOa3ztC5U4YoTpQradBc/T2RYaH1VESuU2Az1steLv7n9ayJb8KMydQaKsliUWw5MgnKH0dDpigxfOoIJoq5WxEZY4WJcfGUXQjB8surpH1ZD/x68HBVbdwWcZTgFM6gBgFcQwPuoQktIDCGZ3iFN094L96797FoXfOKmRP4A+/zB2+HjdM=</latexit><latexit sha1_base64="8hlxYmWfuwQDXM6ZSyMe/eEr7Dw=">AAAB63icbVDLSgNBEOz1GeMr6tHLYBDiJeyKoMegF48RzAOSJcxOZpMhM7PLPISw5Be8eFDEqz/kzb9xNtmDJhY0FFXddHdFKWfa+P63t7a+sbm1Xdop7+7tHxxWjo7bOrGK0BZJeKK6EdaUM0lbhhlOu6miWEScdqLJXe53nqjSLJGPZprSUOCRZDEj2OSSrU0uBpWqX/fnQKskKEgVCjQHla/+MCFWUGkIx1r3Aj81YYaVYYTTWblvNU0xmeAR7TkqsaA6zOa3ztC5U4YoTpQradBc/T2RYaH1VESuU2Az1steLv7n9ayJb8KMydQaKsliUWw5MgnKH0dDpigxfOoIJoq5WxEZY4WJcfGUXQjB8surpH1ZD/x68HBVbdwWcZTgFM6gBgFcQwPuoQktIDCGZ3iFN094L96797FoXfOKmRP4A+/zB2+HjdM=</latexit><latexit sha1_base64="8hlxYmWfuwQDXM6ZSyMe/eEr7Dw=">AAAB63icbVDLSgNBEOz1GeMr6tHLYBDiJeyKoMegF48RzAOSJcxOZpMhM7PLPISw5Be8eFDEqz/kzb9xNtmDJhY0FFXddHdFKWfa+P63t7a+sbm1Xdop7+7tHxxWjo7bOrGK0BZJeKK6EdaUM0lbhhlOu6miWEScdqLJXe53nqjSLJGPZprSUOCRZDEj2OSSrU0uBpWqX/fnQKskKEgVCjQHla/+MCFWUGkIx1r3Aj81YYaVYYTTWblvNU0xmeAR7TkqsaA6zOa3ztC5U4YoTpQradBc/T2RYaH1VESuU2Az1steLv7n9ayJb8KMydQaKsliUWw5MgnKH0dDpigxfOoIJoq5WxEZY4WJcfGUXQjB8surpH1ZD/x68HBVbdwWcZTgFM6gBgFcQwPuoQktIDCGZ3iFN094L96797FoXfOKmRP4A+/zB2+HjdM=</latexit>

v�(k)
<latexit sha1_base64="nxU1FXoXpX4MiNIZ2vf7DD69UbM=">AAAB8HicbVDLSgNBEOz1GeMr6tHLYBDiJeyKoMegF48RzEOSJcxOZpMh81hmZgNhyVd48aCIVz/Hm3/jJNmDJhY0FFXddHdFCWfG+v63t7a+sbm1Xdgp7u7tHxyWjo6bRqWa0AZRXOl2hA3lTNKGZZbTdqIpFhGnrWh0N/NbY6oNU/LRThIaCjyQLGYEWyc9jXvdZMgqo4teqexX/TnQKglyUoYc9V7pq9tXJBVUWsKxMZ3AT2yYYW0Z4XRa7KaGJpiM8IB2HJVYUBNm84On6NwpfRQr7UpaNFd/T2RYGDMRkesU2A7NsjcT//M6qY1vwozJJLVUksWiOOXIKjT7HvWZpsTyiSOYaOZuRWSINSbWZVR0IQTLL6+S5mU18KvBw1W5dpvHUYBTOIMKBHANNbiHOjSAgIBneIU3T3sv3rv3sWhd8/KZE/gD7/MHN/qQAg==</latexit><latexit sha1_base64="nxU1FXoXpX4MiNIZ2vf7DD69UbM=">AAAB8HicbVDLSgNBEOz1GeMr6tHLYBDiJeyKoMegF48RzEOSJcxOZpMh81hmZgNhyVd48aCIVz/Hm3/jJNmDJhY0FFXddHdFCWfG+v63t7a+sbm1Xdgp7u7tHxyWjo6bRqWa0AZRXOl2hA3lTNKGZZbTdqIpFhGnrWh0N/NbY6oNU/LRThIaCjyQLGYEWyc9jXvdZMgqo4teqexX/TnQKglyUoYc9V7pq9tXJBVUWsKxMZ3AT2yYYW0Z4XRa7KaGJpiM8IB2HJVYUBNm84On6NwpfRQr7UpaNFd/T2RYGDMRkesU2A7NsjcT//M6qY1vwozJJLVUksWiOOXIKjT7HvWZpsTyiSOYaOZuRWSINSbWZVR0IQTLL6+S5mU18KvBw1W5dpvHUYBTOIMKBHANNbiHOjSAgIBneIU3T3sv3rv3sWhd8/KZE/gD7/MHN/qQAg==</latexit><latexit sha1_base64="nxU1FXoXpX4MiNIZ2vf7DD69UbM=">AAAB8HicbVDLSgNBEOz1GeMr6tHLYBDiJeyKoMegF48RzEOSJcxOZpMh81hmZgNhyVd48aCIVz/Hm3/jJNmDJhY0FFXddHdFCWfG+v63t7a+sbm1Xdgp7u7tHxyWjo6bRqWa0AZRXOl2hA3lTNKGZZbTdqIpFhGnrWh0N/NbY6oNU/LRThIaCjyQLGYEWyc9jXvdZMgqo4teqexX/TnQKglyUoYc9V7pq9tXJBVUWsKxMZ3AT2yYYW0Z4XRa7KaGJpiM8IB2HJVYUBNm84On6NwpfRQr7UpaNFd/T2RYGDMRkesU2A7NsjcT//M6qY1vwozJJLVUksWiOOXIKjT7HvWZpsTyiSOYaOZuRWSINSbWZVR0IQTLL6+S5mU18KvBw1W5dpvHUYBTOIMKBHANNbiHOjSAgIBneIU3T3sv3rv3sWhd8/KZE/gD7/MHN/qQAg==</latexit><latexit sha1_base64="nxU1FXoXpX4MiNIZ2vf7DD69UbM=">AAAB8HicbVDLSgNBEOz1GeMr6tHLYBDiJeyKoMegF48RzEOSJcxOZpMh81hmZgNhyVd48aCIVz/Hm3/jJNmDJhY0FFXddHdFCWfG+v63t7a+sbm1Xdgp7u7tHxyWjo6bRqWa0AZRXOl2hA3lTNKGZZbTdqIpFhGnrWh0N/NbY6oNU/LRThIaCjyQLGYEWyc9jXvdZMgqo4teqexX/TnQKglyUoYc9V7pq9tXJBVUWsKxMZ3AT2yYYW0Z4XRa7KaGJpiM8IB2HJVYUBNm84On6NwpfRQr7UpaNFd/T2RYGDMRkesU2A7NsjcT//M6qY1vwozJJLVUksWiOOXIKjT7HvWZpsTyiSOYaOZuRWSINSbWZVR0IQTLL6+S5mU18KvBw1W5dpvHUYBTOIMKBHANNbiHOjSAgIBneIU3T3sv3rv3sWhd8/KZE/gD7/MHN/qQAg==</latexit>

x(k)
<latexit sha1_base64="hJOxIP0lpA/Eos+0aMdtxh4VVbw=">AAAB63icbVBNS8NAEJ3Ur1q/qh69LBahXkoigh6LXjxWMG2hDWWz3bRLdzdhdyOW0L/gxYMiXv1D3vw3btoctPXBwOO9GWbmhQln2rjut1NaW9/Y3CpvV3Z29/YPqodHbR2nilCfxDxW3RBrypmkvmGG026iKBYhp51wcpv7nUeqNIvlg5kmNBB4JFnECDa59FSfnA+qNbfhzoFWiVeQGhRoDapf/WFMUkGlIRxr3fPcxAQZVoYRTmeVfqppgskEj2jPUokF1UE2v3WGzqwyRFGsbEmD5urviQwLracitJ0Cm7Fe9nLxP6+Xmug6yJhMUkMlWSyKUo5MjPLH0ZApSgyfWoKJYvZWRMZYYWJsPBUbgrf88ippXzQ8t+HdX9aaN0UcZTiBU6iDB1fQhDtogQ8ExvAMr/DmCOfFeXc+Fq0lp5g5hj9wPn8AdByN1g==</latexit><latexit sha1_base64="hJOxIP0lpA/Eos+0aMdtxh4VVbw=">AAAB63icbVBNS8NAEJ3Ur1q/qh69LBahXkoigh6LXjxWMG2hDWWz3bRLdzdhdyOW0L/gxYMiXv1D3vw3btoctPXBwOO9GWbmhQln2rjut1NaW9/Y3CpvV3Z29/YPqodHbR2nilCfxDxW3RBrypmkvmGG026iKBYhp51wcpv7nUeqNIvlg5kmNBB4JFnECDa59FSfnA+qNbfhzoFWiVeQGhRoDapf/WFMUkGlIRxr3fPcxAQZVoYRTmeVfqppgskEj2jPUokF1UE2v3WGzqwyRFGsbEmD5urviQwLracitJ0Cm7Fe9nLxP6+Xmug6yJhMUkMlWSyKUo5MjPLH0ZApSgyfWoKJYvZWRMZYYWJsPBUbgrf88ippXzQ8t+HdX9aaN0UcZTiBU6iDB1fQhDtogQ8ExvAMr/DmCOfFeXc+Fq0lp5g5hj9wPn8AdByN1g==</latexit><latexit sha1_base64="hJOxIP0lpA/Eos+0aMdtxh4VVbw=">AAAB63icbVBNS8NAEJ3Ur1q/qh69LBahXkoigh6LXjxWMG2hDWWz3bRLdzdhdyOW0L/gxYMiXv1D3vw3btoctPXBwOO9GWbmhQln2rjut1NaW9/Y3CpvV3Z29/YPqodHbR2nilCfxDxW3RBrypmkvmGG026iKBYhp51wcpv7nUeqNIvlg5kmNBB4JFnECDa59FSfnA+qNbfhzoFWiVeQGhRoDapf/WFMUkGlIRxr3fPcxAQZVoYRTmeVfqppgskEj2jPUokF1UE2v3WGzqwyRFGsbEmD5urviQwLracitJ0Cm7Fe9nLxP6+Xmug6yJhMUkMlWSyKUo5MjPLH0ZApSgyfWoKJYvZWRMZYYWJsPBUbgrf88ippXzQ8t+HdX9aaN0UcZTiBU6iDB1fQhDtogQ8ExvAMr/DmCOfFeXc+Fq0lp5g5hj9wPn8AdByN1g==</latexit><latexit sha1_base64="hJOxIP0lpA/Eos+0aMdtxh4VVbw=">AAAB63icbVBNS8NAEJ3Ur1q/qh69LBahXkoigh6LXjxWMG2hDWWz3bRLdzdhdyOW0L/gxYMiXv1D3vw3btoctPXBwOO9GWbmhQln2rjut1NaW9/Y3CpvV3Z29/YPqodHbR2nilCfxDxW3RBrypmkvmGG026iKBYhp51wcpv7nUeqNIvlg5kmNBB4JFnECDa59FSfnA+qNbfhzoFWiVeQGhRoDapf/WFMUkGlIRxr3fPcxAQZVoYRTmeVfqppgskEj2jPUokF1UE2v3WGzqwyRFGsbEmD5urviQwLracitJ0Cm7Fe9nLxP6+Xmug6yJhMUkMlWSyKUo5MjPLH0ZApSgyfWoKJYvZWRMZYYWJsPBUbgrf88ippXzQ8t+HdX9aaN0UcZTiBU6iDB1fQhDtogQ8ExvAMr/DmCOfFeXc+Fq0lp5g5hj9wPn8AdByN1g==</latexit>

+
<latexit sha1_base64="aWOcHJrcbrsxJSLO3n80z068CGE=">AAAB6HicbVBNS8NAEJ3Ur1q/qh69LBZBEEoigh6LXjy2YD+gDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjlo5TxbDJYhGrTkA1Ci6xabgR2EkU0igQ2A7GdzO//YRK81g+mEmCfkSHkoecUWOlxkW/XHGr7hxklXg5qUCOer/81RvELI1QGiao1l3PTYyfUWU4Ezgt9VKNCWVjOsSupZJGqP1sfuiUnFllQMJY2ZKGzNXfExmNtJ5Ege2MqBnpZW8m/ud1UxPe+BmXSWpQssWiMBXExGT2NRlwhcyIiSWUKW5vJWxEFWXGZlOyIXjLL6+S1mXVc6te46pSu83jKMIJnMI5eHANNbiHOjSBAcIzvMKb8+i8OO/Ox6K14OQzx/AHzucPcYWMrw==</latexit><latexit sha1_base64="aWOcHJrcbrsxJSLO3n80z068CGE=">AAAB6HicbVBNS8NAEJ3Ur1q/qh69LBZBEEoigh6LXjy2YD+gDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjlo5TxbDJYhGrTkA1Ci6xabgR2EkU0igQ2A7GdzO//YRK81g+mEmCfkSHkoecUWOlxkW/XHGr7hxklXg5qUCOer/81RvELI1QGiao1l3PTYyfUWU4Ezgt9VKNCWVjOsSupZJGqP1sfuiUnFllQMJY2ZKGzNXfExmNtJ5Ege2MqBnpZW8m/ud1UxPe+BmXSWpQssWiMBXExGT2NRlwhcyIiSWUKW5vJWxEFWXGZlOyIXjLL6+S1mXVc6te46pSu83jKMIJnMI5eHANNbiHOjSBAcIzvMKb8+i8OO/Ox6K14OQzx/AHzucPcYWMrw==</latexit><latexit sha1_base64="aWOcHJrcbrsxJSLO3n80z068CGE=">AAAB6HicbVBNS8NAEJ3Ur1q/qh69LBZBEEoigh6LXjy2YD+gDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjlo5TxbDJYhGrTkA1Ci6xabgR2EkU0igQ2A7GdzO//YRK81g+mEmCfkSHkoecUWOlxkW/XHGr7hxklXg5qUCOer/81RvELI1QGiao1l3PTYyfUWU4Ezgt9VKNCWVjOsSupZJGqP1sfuiUnFllQMJY2ZKGzNXfExmNtJ5Ege2MqBnpZW8m/ud1UxPe+BmXSWpQssWiMBXExGT2NRlwhcyIiSWUKW5vJWxEFWXGZlOyIXjLL6+S1mXVc6te46pSu83jKMIJnMI5eHANNbiHOjSBAcIzvMKb8+i8OO/Ox6K14OQzx/AHzucPcYWMrw==</latexit><latexit sha1_base64="aWOcHJrcbrsxJSLO3n80z068CGE=">AAAB6HicbVBNS8NAEJ3Ur1q/qh69LBZBEEoigh6LXjy2YD+gDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjlo5TxbDJYhGrTkA1Ci6xabgR2EkU0igQ2A7GdzO//YRK81g+mEmCfkSHkoecUWOlxkW/XHGr7hxklXg5qUCOer/81RvELI1QGiao1l3PTYyfUWU4Ezgt9VKNCWVjOsSupZJGqP1sfuiUnFllQMJY2ZKGzNXfExmNtJ5Ege2MqBnpZW8m/ud1UxPe+BmXSWpQssWiMBXExGT2NRlwhcyIiSWUKW5vJWxEFWXGZlOyIXjLL6+S1mXVc6te46pSu83jKMIJnMI5eHANNbiHOjSBAcIzvMKb8+i8OO/Ox6K14OQzx/AHzucPcYWMrw==</latexit>

+
<latexit sha1_base64="aWOcHJrcbrsxJSLO3n80z068CGE=">AAAB6HicbVBNS8NAEJ3Ur1q/qh69LBZBEEoigh6LXjy2YD+gDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjlo5TxbDJYhGrTkA1Ci6xabgR2EkU0igQ2A7GdzO//YRK81g+mEmCfkSHkoecUWOlxkW/XHGr7hxklXg5qUCOer/81RvELI1QGiao1l3PTYyfUWU4Ezgt9VKNCWVjOsSupZJGqP1sfuiUnFllQMJY2ZKGzNXfExmNtJ5Ege2MqBnpZW8m/ud1UxPe+BmXSWpQssWiMBXExGT2NRlwhcyIiSWUKW5vJWxEFWXGZlOyIXjLL6+S1mXVc6te46pSu83jKMIJnMI5eHANNbiHOjSBAcIzvMKb8+i8OO/Ox6K14OQzx/AHzucPcYWMrw==</latexit><latexit sha1_base64="aWOcHJrcbrsxJSLO3n80z068CGE=">AAAB6HicbVBNS8NAEJ3Ur1q/qh69LBZBEEoigh6LXjy2YD+gDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjlo5TxbDJYhGrTkA1Ci6xabgR2EkU0igQ2A7GdzO//YRK81g+mEmCfkSHkoecUWOlxkW/XHGr7hxklXg5qUCOer/81RvELI1QGiao1l3PTYyfUWU4Ezgt9VKNCWVjOsSupZJGqP1sfuiUnFllQMJY2ZKGzNXfExmNtJ5Ege2MqBnpZW8m/ud1UxPe+BmXSWpQssWiMBXExGT2NRlwhcyIiSWUKW5vJWxEFWXGZlOyIXjLL6+S1mXVc6te46pSu83jKMIJnMI5eHANNbiHOjSBAcIzvMKb8+i8OO/Ox6K14OQzx/AHzucPcYWMrw==</latexit><latexit sha1_base64="aWOcHJrcbrsxJSLO3n80z068CGE=">AAAB6HicbVBNS8NAEJ3Ur1q/qh69LBZBEEoigh6LXjy2YD+gDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjlo5TxbDJYhGrTkA1Ci6xabgR2EkU0igQ2A7GdzO//YRK81g+mEmCfkSHkoecUWOlxkW/XHGr7hxklXg5qUCOer/81RvELI1QGiao1l3PTYyfUWU4Ezgt9VKNCWVjOsSupZJGqP1sfuiUnFllQMJY2ZKGzNXfExmNtJ5Ege2MqBnpZW8m/ud1UxPe+BmXSWpQssWiMBXExGT2NRlwhcyIiSWUKW5vJWxEFWXGZlOyIXjLL6+S1mXVc6te46pSu83jKMIJnMI5eHANNbiHOjSBAcIzvMKb8+i8OO/Ox6K14OQzx/AHzucPcYWMrw==</latexit><latexit sha1_base64="aWOcHJrcbrsxJSLO3n80z068CGE=">AAAB6HicbVBNS8NAEJ3Ur1q/qh69LBZBEEoigh6LXjy2YD+gDWWznbRrN5uwuxFK6C/w4kERr/4kb/4bt20O2vpg4PHeDDPzgkRwbVz32ymsrW9sbhW3Szu7e/sH5cOjlo5TxbDJYhGrTkA1Ci6xabgR2EkU0igQ2A7GdzO//YRK81g+mEmCfkSHkoecUWOlxkW/XHGr7hxklXg5qUCOer/81RvELI1QGiao1l3PTYyfUWU4Ezgt9VKNCWVjOsSupZJGqP1sfuiUnFllQMJY2ZKGzNXfExmNtJ5Ege2MqBnpZW8m/ud1UxPe+BmXSWpQssWiMBXExGT2NRlwhcyIiSWUKW5vJWxEFWXGZlOyIXjLL6+S1mXVc6te46pSu83jKMIJnMI5eHANNbiHOjSBAcIzvMKb8+i8OO/Ox6K14OQzx/AHzucPcYWMrw==</latexit> �

<latexit sha1_base64="vMCmCBvrQqvMkcZe5c78yK19qu0=">AAAB63icbVBNSwMxEJ3Ur1q/qh69BIvgqeyKoMeiF48VbC20S8mm2W5okl2SrFCW/gUvHhTx6h/y5r8x2+5BWx8MPN6bYWZemApurOd9o8ra+sbmVnW7trO7t39QPzzqmiTTlHVoIhLdC4lhgivWsdwK1ks1IzIU7DGc3Bb+4xPThifqwU5TFkgyVjzilNhCGqQxH9YbXtObA68SvyQNKNEe1r8Go4RmkilLBTGm73upDXKiLaeCzWqDzLCU0AkZs76jikhmgnx+6wyfOWWEo0S7UhbP1d8TOZHGTGXoOiWxsVn2CvE/r5/Z6DrIuUozyxRdLIoygW2Ci8fxiGtGrZg6Qqjm7lZMY6IJtS6emgvBX355lXQvmr7X9O8vG62bMo4qnMApnIMPV9CCO2hDByjE8Ayv8IYkekHv6GPRWkHlzDH8Afr8AROIjj8=</latexit><latexit sha1_base64="vMCmCBvrQqvMkcZe5c78yK19qu0=">AAAB63icbVBNSwMxEJ3Ur1q/qh69BIvgqeyKoMeiF48VbC20S8mm2W5okl2SrFCW/gUvHhTx6h/y5r8x2+5BWx8MPN6bYWZemApurOd9o8ra+sbmVnW7trO7t39QPzzqmiTTlHVoIhLdC4lhgivWsdwK1ks1IzIU7DGc3Bb+4xPThifqwU5TFkgyVjzilNhCGqQxH9YbXtObA68SvyQNKNEe1r8Go4RmkilLBTGm73upDXKiLaeCzWqDzLCU0AkZs76jikhmgnx+6wyfOWWEo0S7UhbP1d8TOZHGTGXoOiWxsVn2CvE/r5/Z6DrIuUozyxRdLIoygW2Ci8fxiGtGrZg6Qqjm7lZMY6IJtS6emgvBX355lXQvmr7X9O8vG62bMo4qnMApnIMPV9CCO2hDByjE8Ayv8IYkekHv6GPRWkHlzDH8Afr8AROIjj8=</latexit><latexit sha1_base64="vMCmCBvrQqvMkcZe5c78yK19qu0=">AAAB63icbVBNSwMxEJ3Ur1q/qh69BIvgqeyKoMeiF48VbC20S8mm2W5okl2SrFCW/gUvHhTx6h/y5r8x2+5BWx8MPN6bYWZemApurOd9o8ra+sbmVnW7trO7t39QPzzqmiTTlHVoIhLdC4lhgivWsdwK1ks1IzIU7DGc3Bb+4xPThifqwU5TFkgyVjzilNhCGqQxH9YbXtObA68SvyQNKNEe1r8Go4RmkilLBTGm73upDXKiLaeCzWqDzLCU0AkZs76jikhmgnx+6wyfOWWEo0S7UhbP1d8TOZHGTGXoOiWxsVn2CvE/r5/Z6DrIuUozyxRdLIoygW2Ci8fxiGtGrZg6Qqjm7lZMY6IJtS6emgvBX355lXQvmr7X9O8vG62bMo4qnMApnIMPV9CCO2hDByjE8Ayv8IYkekHv6GPRWkHlzDH8Afr8AROIjj8=</latexit><latexit sha1_base64="vMCmCBvrQqvMkcZe5c78yK19qu0=">AAAB63icbVBNSwMxEJ3Ur1q/qh69BIvgqeyKoMeiF48VbC20S8mm2W5okl2SrFCW/gUvHhTx6h/y5r8x2+5BWx8MPN6bYWZemApurOd9o8ra+sbmVnW7trO7t39QPzzqmiTTlHVoIhLdC4lhgivWsdwK1ks1IzIU7DGc3Bb+4xPThifqwU5TFkgyVjzilNhCGqQxH9YbXtObA68SvyQNKNEe1r8Go4RmkilLBTGm73upDXKiLaeCzWqDzLCU0AkZs76jikhmgnx+6wyfOWWEo0S7UhbP1d8TOZHGTGXoOiWxsVn2CvE/r5/Z6DrIuUozyxRdLIoygW2Ci8fxiGtGrZg6Qqjm7lZMY6IJtS6emgvBX355lXQvmr7X9O8vG62bMo4qnMApnIMPV9CCO2hDByjE8Ayv8IYkekHv6GPRWkHlzDH8Afr8AROIjj8=</latexit>

�A� + B�

2
<latexit sha1_base64="5hhXfUXbdO3InkpBTGmCiL+cDJo=">AAACA3icbZDLSsNAFIZP6q3WW9SdbgaLIIglKYJdVt24rGAv0IQwmU7aoZMLMxOhhIAbX8WNC0Xc+hLufBunaRda/WHg4z/ncOb8fsKZVJb1ZZSWlldW18rrlY3Nre0dc3evI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++Hpa795TIVkc3alJQt0QDyMWMIKVtjzz4MwJBCbZpeckI4ZO0VUBeVbPPbNq1axC6C/Yc6jCXC3P/HQGMUlDGinCsZR920qUm2GhGOE0rzippAkmYzykfY0RDql0s+KGHB1rZ4CCWOgXKVS4PycyHEo5CX3dGWI1kou1qflfrZ+qoOFmLEpSRSMyWxSkHKkYTQNBAyYoUXyiARPB9F8RGWGdidKxVXQI9uLJf6FTr9lWzb49rzYb8zjKcAhHcAI2XEATbqAFbSDwAE/wAq/Go/FsvBnvs9aSMZ/Zh18yPr4BnJSW0g==</latexit><latexit sha1_base64="5hhXfUXbdO3InkpBTGmCiL+cDJo=">AAACA3icbZDLSsNAFIZP6q3WW9SdbgaLIIglKYJdVt24rGAv0IQwmU7aoZMLMxOhhIAbX8WNC0Xc+hLufBunaRda/WHg4z/ncOb8fsKZVJb1ZZSWlldW18rrlY3Nre0dc3evI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++Hpa795TIVkc3alJQt0QDyMWMIKVtjzz4MwJBCbZpeckI4ZO0VUBeVbPPbNq1axC6C/Yc6jCXC3P/HQGMUlDGinCsZR920qUm2GhGOE0rzippAkmYzykfY0RDql0s+KGHB1rZ4CCWOgXKVS4PycyHEo5CX3dGWI1kou1qflfrZ+qoOFmLEpSRSMyWxSkHKkYTQNBAyYoUXyiARPB9F8RGWGdidKxVXQI9uLJf6FTr9lWzb49rzYb8zjKcAhHcAI2XEATbqAFbSDwAE/wAq/Go/FsvBnvs9aSMZ/Zh18yPr4BnJSW0g==</latexit><latexit sha1_base64="5hhXfUXbdO3InkpBTGmCiL+cDJo=">AAACA3icbZDLSsNAFIZP6q3WW9SdbgaLIIglKYJdVt24rGAv0IQwmU7aoZMLMxOhhIAbX8WNC0Xc+hLufBunaRda/WHg4z/ncOb8fsKZVJb1ZZSWlldW18rrlY3Nre0dc3evI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++Hpa795TIVkc3alJQt0QDyMWMIKVtjzz4MwJBCbZpeckI4ZO0VUBeVbPPbNq1axC6C/Yc6jCXC3P/HQGMUlDGinCsZR920qUm2GhGOE0rzippAkmYzykfY0RDql0s+KGHB1rZ4CCWOgXKVS4PycyHEo5CX3dGWI1kou1qflfrZ+qoOFmLEpSRSMyWxSkHKkYTQNBAyYoUXyiARPB9F8RGWGdidKxVXQI9uLJf6FTr9lWzb49rzYb8zjKcAhHcAI2XEATbqAFbSDwAE/wAq/Go/FsvBnvs9aSMZ/Zh18yPr4BnJSW0g==</latexit><latexit sha1_base64="5hhXfUXbdO3InkpBTGmCiL+cDJo=">AAACA3icbZDLSsNAFIZP6q3WW9SdbgaLIIglKYJdVt24rGAv0IQwmU7aoZMLMxOhhIAbX8WNC0Xc+hLufBunaRda/WHg4z/ncOb8fsKZVJb1ZZSWlldW18rrlY3Nre0dc3evI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++Hpa795TIVkc3alJQt0QDyMWMIKVtjzz4MwJBCbZpeckI4ZO0VUBeVbPPbNq1axC6C/Yc6jCXC3P/HQGMUlDGinCsZR920qUm2GhGOE0rzippAkmYzykfY0RDql0s+KGHB1rZ4CCWOgXKVS4PycyHEo5CX3dGWI1kou1qflfrZ+qoOFmLEpSRSMyWxSkHKkYTQNBAyYoUXyiARPB9F8RGWGdidKxVXQI9uLJf6FTr9lWzb49rzYb8zjKcAhHcAI2XEATbqAFbSDwAE/wAq/Go/FsvBnvs9aSMZ/Zh18yPr4BnJSW0g==</latexit>

A� + B�

2
<latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit><latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit><latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit><latexit sha1_base64="hP+6LrUf2d3tZaldqaQQvEKMXyw=">AAAB2XicbZDNSgMxFIXv1L86Vq1rN8EiuCozbnQpuHFZwbZCO5RM5k4bmskMyR2hDH0BF25EfC93vo3pz0JbDwQ+zknIvSculLQUBN9ebWd3b/+gfugfNfzjk9Nmo2fz0gjsilzl5jnmFpXU2CVJCp8LgzyLFfbj6f0i77+gsTLXTzQrMMr4WMtUCk7O6oyaraAdLMW2IVxDC9YaNb+GSS7KDDUJxa0dhEFBUcUNSaFw7g9LiwUXUz7GgUPNM7RRtRxzzi6dk7A0N+5oYkv394uKZ9bOstjdzDhN7Ga2MP/LBiWlt1EldVESarH6KC0Vo5wtdmaJNChIzRxwYaSblYkJN1yQa8Z3HYSbG29D77odBu3wMYA6nMMFXEEIN3AHD9CBLghI4BXevYn35n2suqp569LO4I+8zx84xIo4</latexit><latexit sha1_base64="CSwHf39JH9rLQrCruD01ppTVEkI=">AAAB93icbZDNS8MwGMbfzq85p1Zv4iU4BEEY7S569OPicYL7gLWUNEu3sDQtSSqMUrz4r3jxoIj/iTf/G7NuB918IPDjeRLevE+Ycqa043xblbX1jc2t6nZtp767t28f1LsqySShHZLwRPZDrChngnY005z2U0lxHHLaCye3s7z3SKViiXjQ05T6MR4JFjGCtbEC+8iLJCb5deClY4bO0U0JRd4qArvhNJ1SaBXcBTRgoXZgf3nDhGQxFZpwrNTAdVLt51hqRjgtal6maIrJBI/owKDAMVV+Xq5QoFPjDFGUSHOERqX7+0WOY6WmcWhuxliP1XI2M//LBpmOLv2ciTTTVJD5oCjjSCdo1gcaMkmJ5lMDmEhm/orIGJtOtGmtZkpwl1dehW6r6TpN996BKhzDCZyBCxdwBXfQhg4QeIIXeIN369l6tT7mdVWsRW+H8EfW5w+3fpU4</latexit><latexit sha1_base64="CSwHf39JH9rLQrCruD01ppTVEkI=">AAAB93icbZDNS8MwGMbfzq85p1Zv4iU4BEEY7S569OPicYL7gLWUNEu3sDQtSSqMUrz4r3jxoIj/iTf/G7NuB918IPDjeRLevE+Ycqa043xblbX1jc2t6nZtp767t28f1LsqySShHZLwRPZDrChngnY005z2U0lxHHLaCye3s7z3SKViiXjQ05T6MR4JFjGCtbEC+8iLJCb5deClY4bO0U0JRd4qArvhNJ1SaBXcBTRgoXZgf3nDhGQxFZpwrNTAdVLt51hqRjgtal6maIrJBI/owKDAMVV+Xq5QoFPjDFGUSHOERqX7+0WOY6WmcWhuxliP1XI2M//LBpmOLv2ciTTTVJD5oCjjSCdo1gcaMkmJ5lMDmEhm/orIGJtOtGmtZkpwl1dehW6r6TpN996BKhzDCZyBCxdwBXfQhg4QeIIXeIN369l6tT7mdVWsRW+H8EfW5w+3fpU4</latexit><latexit sha1_base64="2NPLWpVDupuyw4qZ/nL3piPJf9k=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpBu7rLpxWcHWQhPCZDpph04uzEyEEoIbX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr26isrK6tb1Q3a1vbO7t75v5BT8apILRLYh6Lvo8l5SyiXcUUp/1EUBz6nN77k+tZ/f6BCsni6E5NE+qGeBSxgBGstOWZR04gMMkuPScZM3SOrgrIs2bumXWrYRVCy2CXUIdSHc/8coYxSUMaKcKxlAPbSpSbYaEY4TSvOamkCSYTPKIDjREOqXSz4oQcnWpniIJY6BcpVLi/JzIcSjkNfd0ZYjWWi7WZ+V9tkKqg5WYsSlJFIzJfFKQcqRjN8kBDJihRfKoBE8H0XxEZY52J0qnVdAj24snL0Gs2bKth31r1dquMowrHcAJnYMMFtOEGOtAFAo/wDK/wZjwZL8a78TFvrRjlzCH8kfH5Ay2Ilpc=</latexit><latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit><latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit><latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit><latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit><latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit><latexit sha1_base64="MNvhc8O2cHujoW/St0XOzN+W0RQ=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksgiCUpAh2WXXjsoK9QBPCZDpph04uzEyEEoobX8WNC0Xc+hTufBunaRba+sPAx3/O4cz5/YQzqSzr2yitrK6tb5Q3K1vbO7t75v5BR8apILRNYh6Lno8l5SyibcUUp71EUBz6nHb98c2s3n2gQrI4uleThLohHkYsYAQrbXnmkRMITLIrz0lGDJ2j6xymWX3qmVWrZuVCy2AXUIVCLc/8cgYxSUMaKcKxlH3bSpSbYaEY4XRacVJJE0zGeEj7GiMcUulm+QlTdKqdAQpioV+kUO7+nshwKOUk9HVniNVILtZm5n+1fqqChpuxKEkVjch8UZBypGI0ywMNmKBE8YkGTATTf0VkhHUmSqdW0SHYiycvQ6des62afXdRbTaKOMpwDCdwBjZcQhNuoQVtIPAIz/AKb8aT8WK8Gx/z1pJRzBzCHxmfPy7Ilps=</latexit>

B� � A�

2
<latexit sha1_base64="DgzOlZI/aWnb+lJZFzqqejttYRI=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksghtLUgS7rLpxWcFeoAlhMp20QycXZiZCCcWNr+LGhSJufQp3vo3TNAtt/WHg4z/ncOb8fsKZVJb1bZRWVtfWN8qbla3tnd09c/+gI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++GZW7z5QIVkc3atJQt0QDyMWMIKVtjzzyAkEJtm15yQjhs7RVQ7TrD71zKpVs3KhZbALqEKhlmd+OYOYpCGNFOFYyr5tJcrNsFCMcDqtOKmkCSZjPKR9jREOqXSz/IQpOtXOAAWx0C9SKHd/T2Q4lHIS+rozxGokF2sz879aP1VBw81YlKSKRmS+KEg5UjGa5YEGTFCi+EQDJoLpvyIywjoTpVOr6BDsxZOXoVOv2VbNvruoNhtFHGU4hhM4AxsuoQm30II2EHiEZ3iFN+PJeDHejY95a8koZg7hj4zPHzHvlp0=</latexit><latexit sha1_base64="DgzOlZI/aWnb+lJZFzqqejttYRI=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksghtLUgS7rLpxWcFeoAlhMp20QycXZiZCCcWNr+LGhSJufQp3vo3TNAtt/WHg4z/ncOb8fsKZVJb1bZRWVtfWN8qbla3tnd09c/+gI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++GZW7z5QIVkc3atJQt0QDyMWMIKVtjzzyAkEJtm15yQjhs7RVQ7TrD71zKpVs3KhZbALqEKhlmd+OYOYpCGNFOFYyr5tJcrNsFCMcDqtOKmkCSZjPKR9jREOqXSz/IQpOtXOAAWx0C9SKHd/T2Q4lHIS+rozxGokF2sz879aP1VBw81YlKSKRmS+KEg5UjGa5YEGTFCi+EQDJoLpvyIywjoTpVOr6BDsxZOXoVOv2VbNvruoNhtFHGU4hhM4AxsuoQm30II2EHiEZ3iFN+PJeDHejY95a8koZg7hj4zPHzHvlp0=</latexit><latexit sha1_base64="DgzOlZI/aWnb+lJZFzqqejttYRI=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksghtLUgS7rLpxWcFeoAlhMp20QycXZiZCCcWNr+LGhSJufQp3vo3TNAtt/WHg4z/ncOb8fsKZVJb1bZRWVtfWN8qbla3tnd09c/+gI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++GZW7z5QIVkc3atJQt0QDyMWMIKVtjzzyAkEJtm15yQjhs7RVQ7TrD71zKpVs3KhZbALqEKhlmd+OYOYpCGNFOFYyr5tJcrNsFCMcDqtOKmkCSZjPKR9jREOqXSz/IQpOtXOAAWx0C9SKHd/T2Q4lHIS+rozxGokF2sz879aP1VBw81YlKSKRmS+KEg5UjGa5YEGTFCi+EQDJoLpvyIywjoTpVOr6BDsxZOXoVOv2VbNvruoNhtFHGU4hhM4AxsuoQm30II2EHiEZ3iFN+PJeDHejY95a8koZg7hj4zPHzHvlp0=</latexit><latexit sha1_base64="DgzOlZI/aWnb+lJZFzqqejttYRI=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksghtLUgS7rLpxWcFeoAlhMp20QycXZiZCCcWNr+LGhSJufQp3vo3TNAtt/WHg4z/ncOb8fsKZVJb1bZRWVtfWN8qbla3tnd09c/+gI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++GZW7z5QIVkc3atJQt0QDyMWMIKVtjzzyAkEJtm15yQjhs7RVQ7TrD71zKpVs3KhZbALqEKhlmd+OYOYpCGNFOFYyr5tJcrNsFCMcDqtOKmkCSZjPKR9jREOqXSz/IQpOtXOAAWx0C9SKHd/T2Q4lHIS+rozxGokF2sz879aP1VBw81YlKSKRmS+KEg5UjGa5YEGTFCi+EQDJoLpvyIywjoTpVOr6BDsxZOXoVOv2VbNvruoNhtFHGU4hhM4AxsuoQm30II2EHiEZ3iFN+PJeDHejY95a8koZg7hj4zPHzHvlp0=</latexit>

z�(k)
<latexit sha1_base64="aQI+Lyiuu+RpiCam+EzklXw6RGU=">AAAB8HicbVBNSwMxEJ34WetX1aOXYBHqpeyKYI8FLx4r2A9pl5JNs21okl2SrFCX/govHhTx6s/x5r8xbfegrQ8GHu/NMDMvTAQ31vO+0dr6xubWdmGnuLu3f3BYOjpumTjVlDVpLGLdCYlhgivWtNwK1kk0IzIUrB2Ob2Z++5Fpw2N1bycJCyQZKh5xSqyTHp76vWTEK+OLfqnsVb058Crxc1KGHI1+6as3iGkqmbJUEGO6vpfYICPacirYtNhLDUsIHZMh6zqqiGQmyOYHT/G5UwY4irUrZfFc/T2REWnMRIauUxI7MsveTPzP66Y2qgUZV0lqmaKLRVEqsI3x7Hs84JpRKyaOEKq5uxXTEdGEWpdR0YXgL7+8SlqXVd+r+ndX5Xotj6MAp3AGFfDhGupwCw1oAgUJz/AKb0ijF/SOPhatayifOYE/QJ8/OyiP/A==</latexit><latexit sha1_base64="aQI+Lyiuu+RpiCam+EzklXw6RGU=">AAAB8HicbVBNSwMxEJ34WetX1aOXYBHqpeyKYI8FLx4r2A9pl5JNs21okl2SrFCX/govHhTx6s/x5r8xbfegrQ8GHu/NMDMvTAQ31vO+0dr6xubWdmGnuLu3f3BYOjpumTjVlDVpLGLdCYlhgivWtNwK1kk0IzIUrB2Ob2Z++5Fpw2N1bycJCyQZKh5xSqyTHp76vWTEK+OLfqnsVb058Crxc1KGHI1+6as3iGkqmbJUEGO6vpfYICPacirYtNhLDUsIHZMh6zqqiGQmyOYHT/G5UwY4irUrZfFc/T2REWnMRIauUxI7MsveTPzP66Y2qgUZV0lqmaKLRVEqsI3x7Hs84JpRKyaOEKq5uxXTEdGEWpdR0YXgL7+8SlqXVd+r+ndX5Xotj6MAp3AGFfDhGupwCw1oAgUJz/AKb0ijF/SOPhatayifOYE/QJ8/OyiP/A==</latexit><latexit sha1_base64="aQI+Lyiuu+RpiCam+EzklXw6RGU=">AAAB8HicbVBNSwMxEJ34WetX1aOXYBHqpeyKYI8FLx4r2A9pl5JNs21okl2SrFCX/govHhTx6s/x5r8xbfegrQ8GHu/NMDMvTAQ31vO+0dr6xubWdmGnuLu3f3BYOjpumTjVlDVpLGLdCYlhgivWtNwK1kk0IzIUrB2Ob2Z++5Fpw2N1bycJCyQZKh5xSqyTHp76vWTEK+OLfqnsVb058Crxc1KGHI1+6as3iGkqmbJUEGO6vpfYICPacirYtNhLDUsIHZMh6zqqiGQmyOYHT/G5UwY4irUrZfFc/T2REWnMRIauUxI7MsveTPzP66Y2qgUZV0lqmaKLRVEqsI3x7Hs84JpRKyaOEKq5uxXTEdGEWpdR0YXgL7+8SlqXVd+r+ndX5Xotj6MAp3AGFfDhGupwCw1oAgUJz/AKb0ijF/SOPhatayifOYE/QJ8/OyiP/A==</latexit><latexit sha1_base64="aQI+Lyiuu+RpiCam+EzklXw6RGU=">AAAB8HicbVBNSwMxEJ34WetX1aOXYBHqpeyKYI8FLx4r2A9pl5JNs21okl2SrFCX/govHhTx6s/x5r8xbfegrQ8GHu/NMDMvTAQ31vO+0dr6xubWdmGnuLu3f3BYOjpumTjVlDVpLGLdCYlhgivWtNwK1kk0IzIUrB2Ob2Z++5Fpw2N1bycJCyQZKh5xSqyTHp76vWTEK+OLfqnsVb058Crxc1KGHI1+6as3iGkqmbJUEGO6vpfYICPacirYtNhLDUsIHZMh6zqqiGQmyOYHT/G5UwY4irUrZfFc/T2REWnMRIauUxI7MsveTPzP66Y2qgUZV0lqmaKLRVEqsI3x7Hs84JpRKyaOEKq5uxXTEdGEWpdR0YXgL7+8SlqXVd+r+ndX5Xotj6MAp3AGFfDhGupwCw1oAgUJz/AKb0ijF/SOPhatayifOYE/QJ8/OyiP/A==</latexit>

Ñ
<latexit sha1_base64="evDQVvOFrP2zshbcLNCezvkHpCM=">AAAB8HicbVBNS8NAEJ3Ur1q/qh69LBbBU0lE0GPRiyepYGulDWWz2bRLd5OwOxFK6K/w4kERr/4cb/4bt20O2vpg4PHeDDPzglQKg6777ZRWVtfWN8qbla3tnd296v5B2ySZZrzFEpnoTkANlyLmLRQoeSfVnKpA8odgdD31H564NiKJ73Gccl/RQSwiwSha6bGHQoY8v530qzW37s5AlolXkBoUaParX70wYZniMTJJjel6bop+TjUKJvmk0ssMTykb0QHvWhpTxY2fzw6ekBOrhCRKtK0YyUz9PZFTZcxYBbZTURyaRW8q/ud1M4wu/VzEaYY8ZvNFUSYJJmT6PQmF5gzl2BLKtLC3EjakmjK0GVVsCN7iy8ukfVb33Lp3d15rXBVxlOEIjuEUPLiABtxAE1rAQMEzvMKbo50X5935mLeWnGLmEP7A+fwBA4uQiA==</latexit><latexit sha1_base64="evDQVvOFrP2zshbcLNCezvkHpCM=">AAAB8HicbVBNS8NAEJ3Ur1q/qh69LBbBU0lE0GPRiyepYGulDWWz2bRLd5OwOxFK6K/w4kERr/4cb/4bt20O2vpg4PHeDDPzglQKg6777ZRWVtfWN8qbla3tnd296v5B2ySZZrzFEpnoTkANlyLmLRQoeSfVnKpA8odgdD31H564NiKJ73Gccl/RQSwiwSha6bGHQoY8v530qzW37s5AlolXkBoUaParX70wYZniMTJJjel6bop+TjUKJvmk0ssMTykb0QHvWhpTxY2fzw6ekBOrhCRKtK0YyUz9PZFTZcxYBbZTURyaRW8q/ud1M4wu/VzEaYY8ZvNFUSYJJmT6PQmF5gzl2BLKtLC3EjakmjK0GVVsCN7iy8ukfVb33Lp3d15rXBVxlOEIjuEUPLiABtxAE1rAQMEzvMKbo50X5935mLeWnGLmEP7A+fwBA4uQiA==</latexit><latexit sha1_base64="evDQVvOFrP2zshbcLNCezvkHpCM=">AAAB8HicbVBNS8NAEJ3Ur1q/qh69LBbBU0lE0GPRiyepYGulDWWz2bRLd5OwOxFK6K/w4kERr/4cb/4bt20O2vpg4PHeDDPzglQKg6777ZRWVtfWN8qbla3tnd296v5B2ySZZrzFEpnoTkANlyLmLRQoeSfVnKpA8odgdD31H564NiKJ73Gccl/RQSwiwSha6bGHQoY8v530qzW37s5AlolXkBoUaParX70wYZniMTJJjel6bop+TjUKJvmk0ssMTykb0QHvWhpTxY2fzw6ekBOrhCRKtK0YyUz9PZFTZcxYBbZTURyaRW8q/ud1M4wu/VzEaYY8ZvNFUSYJJmT6PQmF5gzl2BLKtLC3EjakmjK0GVVsCN7iy8ukfVb33Lp3d15rXBVxlOEIjuEUPLiABtxAE1rAQMEzvMKbo50X5935mLeWnGLmEP7A+fwBA4uQiA==</latexit><latexit sha1_base64="evDQVvOFrP2zshbcLNCezvkHpCM=">AAAB8HicbVBNS8NAEJ3Ur1q/qh69LBbBU0lE0GPRiyepYGulDWWz2bRLd5OwOxFK6K/w4kERr/4cb/4bt20O2vpg4PHeDDPzglQKg6777ZRWVtfWN8qbla3tnd296v5B2ySZZrzFEpnoTkANlyLmLRQoeSfVnKpA8odgdD31H564NiKJ73Gccl/RQSwiwSha6bGHQoY8v530qzW37s5AlolXkBoUaParX70wYZniMTJJjel6bop+TjUKJvmk0ssMTykb0QHvWhpTxY2fzw6ekBOrhCRKtK0YyUz9PZFTZcxYBbZTURyaRW8q/ud1M4wu/VzEaYY8ZvNFUSYJJmT6PQmF5gzl2BLKtLC3EjakmjK0GVVsCN7iy8ukfVb33Lp3d15rXBVxlOEIjuEUPLiABtxAE1rAQMEzvMKbo50X5935mLeWnGLmEP7A+fwBA4uQiA==</latexit>

�̃
<latexit sha1_base64="w95mmOlO4j8agYgYwLtj9DUu3Ro=">AAAB83icbVBNS8NAEJ3Ur1q/qh69LBbBU0lE0GPRi8cKthaaUDabTbt0kyy7E6GE/g0vHhTx6p/x5r9x2+agrQ8GHu/NMDMvVFIYdN1vp7K2vrG5Vd2u7ezu7R/UD4+6Jss14x2WyUz3Qmq4FCnvoEDJe0pzmoSSP4bj25n/+MS1EVn6gBPFg4QOUxELRtFKvo9CRrzw1UhMB/WG23TnIKvEK0kDSrQH9S8/ylie8BSZpMb0PVdhUFCNgkk+rfm54YqyMR3yvqUpTbgJivnNU3JmlYjEmbaVIpmrvycKmhgzSULbmVAcmWVvJv7n9XOMr4NCpCpHnrLFojiXBDMyC4BEQnOGcmIJZVrYWwkbUU0Z2phqNgRv+eVV0r1oem7Tu79stG7KOKpwAqdwDh5cQQvuoA0dYKDgGV7hzcmdF+fd+Vi0Vpxy5hj+wPn8AXqtkfU=</latexit><latexit sha1_base64="w95mmOlO4j8agYgYwLtj9DUu3Ro=">AAAB83icbVBNS8NAEJ3Ur1q/qh69LBbBU0lE0GPRi8cKthaaUDabTbt0kyy7E6GE/g0vHhTx6p/x5r9x2+agrQ8GHu/NMDMvVFIYdN1vp7K2vrG5Vd2u7ezu7R/UD4+6Jss14x2WyUz3Qmq4FCnvoEDJe0pzmoSSP4bj25n/+MS1EVn6gBPFg4QOUxELRtFKvo9CRrzw1UhMB/WG23TnIKvEK0kDSrQH9S8/ylie8BSZpMb0PVdhUFCNgkk+rfm54YqyMR3yvqUpTbgJivnNU3JmlYjEmbaVIpmrvycKmhgzSULbmVAcmWVvJv7n9XOMr4NCpCpHnrLFojiXBDMyC4BEQnOGcmIJZVrYWwkbUU0Z2phqNgRv+eVV0r1oem7Tu79stG7KOKpwAqdwDh5cQQvuoA0dYKDgGV7hzcmdF+fd+Vi0Vpxy5hj+wPn8AXqtkfU=</latexit><latexit sha1_base64="w95mmOlO4j8agYgYwLtj9DUu3Ro=">AAAB83icbVBNS8NAEJ3Ur1q/qh69LBbBU0lE0GPRi8cKthaaUDabTbt0kyy7E6GE/g0vHhTx6p/x5r9x2+agrQ8GHu/NMDMvVFIYdN1vp7K2vrG5Vd2u7ezu7R/UD4+6Jss14x2WyUz3Qmq4FCnvoEDJe0pzmoSSP4bj25n/+MS1EVn6gBPFg4QOUxELRtFKvo9CRrzw1UhMB/WG23TnIKvEK0kDSrQH9S8/ylie8BSZpMb0PVdhUFCNgkk+rfm54YqyMR3yvqUpTbgJivnNU3JmlYjEmbaVIpmrvycKmhgzSULbmVAcmWVvJv7n9XOMr4NCpCpHnrLFojiXBDMyC4BEQnOGcmIJZVrYWwkbUU0Z2phqNgRv+eVV0r1oem7Tu79stG7KOKpwAqdwDh5cQQvuoA0dYKDgGV7hzcmdF+fd+Vi0Vpxy5hj+wPn8AXqtkfU=</latexit><latexit sha1_base64="w95mmOlO4j8agYgYwLtj9DUu3Ro=">AAAB83icbVBNS8NAEJ3Ur1q/qh69LBbBU0lE0GPRi8cKthaaUDabTbt0kyy7E6GE/g0vHhTx6p/x5r9x2+agrQ8GHu/NMDMvVFIYdN1vp7K2vrG5Vd2u7ezu7R/UD4+6Jss14x2WyUz3Qmq4FCnvoEDJe0pzmoSSP4bj25n/+MS1EVn6gBPFg4QOUxELRtFKvo9CRrzw1UhMB/WG23TnIKvEK0kDSrQH9S8/ylie8BSZpMb0PVdhUFCNgkk+rfm54YqyMR3yvqUpTbgJivnNU3JmlYjEmbaVIpmrvycKmhgzSULbmVAcmWVvJv7n9XOMr4NCpCpHnrLFojiXBDMyC4BEQnOGcmIJZVrYWwkbUU0Z2phqNgRv+eVV0r1oem7Tu79stG7KOKpwAqdwDh5cQQvuoA0dYKDgGV7hzcmdF+fd+Vi0Vpxy5hj+wPn8AXqtkfU=</latexit>

2

B� � A�
<latexit sha1_base64="LvSc1o4TyYY3MDujJnMqB0pFPM4=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksghtLUgS7rLpxWcFeoAlhMp20QycXZiZCCcWNr+LGhSJufQp3vo3TNAtt/WHg4z/ncOb8fsKZVJb1bZRWVtfWN8qbla3tnd09c/+gI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++GZW7z5QIVkc3atJQt0QDyMWMIKVtjzzyAkEJll9ml17TjJi6Bxd5TD1zKpVs3KhZbALqEKhlmd+OYOYpCGNFOFYyr5tJcrNsFCMcDqtOKmkCSZjPKR9jREOqXSz/IQpOtXOAAWx0C9SKHd/T2Q4lHIS+rozxGokF2sz879aP1VBw81YlKSKRmS+KEg5UjGa5YEGTFCi+EQDJoLpvyIywjoTpVOr6BDsxZOXoVOv2VbNvruoNhtFHGU4hhM4AxsuoQm30II2EHiEZ3iFN+PJeDHejY95a8koZg7hj4zPHzQZlp0=</latexit><latexit sha1_base64="LvSc1o4TyYY3MDujJnMqB0pFPM4=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksghtLUgS7rLpxWcFeoAlhMp20QycXZiZCCcWNr+LGhSJufQp3vo3TNAtt/WHg4z/ncOb8fsKZVJb1bZRWVtfWN8qbla3tnd09c/+gI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++GZW7z5QIVkc3atJQt0QDyMWMIKVtjzzyAkEJll9ml17TjJi6Bxd5TD1zKpVs3KhZbALqEKhlmd+OYOYpCGNFOFYyr5tJcrNsFCMcDqtOKmkCSZjPKR9jREOqXSz/IQpOtXOAAWx0C9SKHd/T2Q4lHIS+rozxGokF2sz879aP1VBw81YlKSKRmS+KEg5UjGa5YEGTFCi+EQDJoLpvyIywjoTpVOr6BDsxZOXoVOv2VbNvruoNhtFHGU4hhM4AxsuoQm30II2EHiEZ3iFN+PJeDHejY95a8koZg7hj4zPHzQZlp0=</latexit><latexit sha1_base64="LvSc1o4TyYY3MDujJnMqB0pFPM4=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksghtLUgS7rLpxWcFeoAlhMp20QycXZiZCCcWNr+LGhSJufQp3vo3TNAtt/WHg4z/ncOb8fsKZVJb1bZRWVtfWN8qbla3tnd09c/+gI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++GZW7z5QIVkc3atJQt0QDyMWMIKVtjzzyAkEJll9ml17TjJi6Bxd5TD1zKpVs3KhZbALqEKhlmd+OYOYpCGNFOFYyr5tJcrNsFCMcDqtOKmkCSZjPKR9jREOqXSz/IQpOtXOAAWx0C9SKHd/T2Q4lHIS+rozxGokF2sz879aP1VBw81YlKSKRmS+KEg5UjGa5YEGTFCi+EQDJoLpvyIywjoTpVOr6BDsxZOXoVOv2VbNvruoNhtFHGU4hhM4AxsuoQm30II2EHiEZ3iFN+PJeDHejY95a8koZg7hj4zPHzQZlp0=</latexit><latexit sha1_base64="LvSc1o4TyYY3MDujJnMqB0pFPM4=">AAACAnicbZDLSsNAFIZP6q3WW9SVuBksghtLUgS7rLpxWcFeoAlhMp20QycXZiZCCcWNr+LGhSJufQp3vo3TNAtt/WHg4z/ncOb8fsKZVJb1bZRWVtfWN8qbla3tnd09c/+gI+NUENomMY9Fz8eSchbRtmKK014iKA59Trv++GZW7z5QIVkc3atJQt0QDyMWMIKVtjzzyAkEJll9ml17TjJi6Bxd5TD1zKpVs3KhZbALqEKhlmd+OYOYpCGNFOFYyr5tJcrNsFCMcDqtOKmkCSZjPKR9jREOqXSz/IQpOtXOAAWx0C9SKHd/T2Q4lHIS+rozxGokF2sz879aP1VBw81YlKSKRmS+KEg5UjGa5YEGTFCi+EQDJoLpvyIywjoTpVOr6BDsxZOXoVOv2VbNvruoNhtFHGU4hhM4AxsuoQm30II2EHiEZ3iFN+PJeDHejY95a8koZg7hj4zPHzQZlp0=</latexit>

Fig. 4: Loop transformation. If φ is in the sector [αφ, βφ], then
φ̃ is in the sector [−1nφ×1, 1nφ×1].

A. Loop transformation

Through loop transformation [5], we obtain a new repre-
sentation of the NN controller, which is equivalent to (10),[

u(k)
vφ(k)

]
= Ñ

[
x(k)
zφ(k)

]
, (19a)

zφ(k) = φ̃(vφ(k)), (19b)

where Ñ and φ̃ are defined in Figure 4. Here, we also partition
Ñ compatibly with the inputs (x, zφ) and outputs (u, vφ)

Ñ =

[
Ñux Ñuz
Ñvx Ñvz

]
. (20)

The loop transformation normalizes the nonlinearity φ̃ to
lie in the sector [−1nφ×1, 1nφ×1]. As a result, φ̃ satisfies the
sector quadratic constraint † for any Λ = diag(λ) with λ ≥ 0:[

vφ(k)
zφ(k)

]> [
Λ 0
0 −Λ

] [
vφ(k)
zφ(k)

]
≥ 0, ∀vφ ∈ [v, v]. (21)

†Note that when substituting Aφ = Inφ and Bφ = Inφ in (14), we get[
vφ(k)
zφ(k)

]> [
2Λ 0
0 −2Λ

] [
vφ(k)
zφ(k)

]
≥ 0, ∀vφ ∈ [v, v].

The factor of 2 is absorbed into Λ in (21).



The input to N is transformed by the following algebraic
equation:

wφ(k) =
Bφ −Aφ

2
zφ(k) +

Aφ +Bφ
2

vφ(k). (22)

The transformed matrix Ñ can be computed by combining
this relation with (10a). Substituting (22) into (10a) we obtain

u(k) = Nuxx(k) + C1zφ(k) + C2vφ(k), (23)
vφ(k) = Nvxx(k) + C3zφ(k) + C4vφ(k), (24)

where C1 = Nuw
Bφ −Aφ

2
, C2 = Nuw

Aφ +Bφ
2

,

C3 = Nvw
Bφ −Aφ

2
, C4 = Nvw

Aφ +Bφ
2

.

The expression for vφ(k) can be solved from (24):

vφ(k) = (I − C4)−1Nvxx(k) + (I − C4)−1C3zφ(k). (25)

Substituting (25) into (23) yields

u(k) = (Nux + C2(I − C4)−1Nvx)x(k)

+ (C1 + C2(I − C4)−1C3)zφ(k). (26)

Matching (25) and (26) with (19a) we get

Ñ =

[
Nux + C2(I − C4)−1Nvx C1 + C2(I − C4)−1C3

(I − C4)−1Nvx (I − C4)−1C3

]
.

Thus, Ñ is a function of N denoted concisely as Ñ = f(N).
It is important to note that Ñ depends on N both directly, and
also indirectly through its dependence on (Aφ, Bφ). Specifi-
cally, suppose both N and a hypercube state bound (x, x̄)
are given. Then Ñ is constructed by: (i) propagating (x, x̄)
through the NN to compute bounds v, v on the activation
inputs, (ii) computing local sector bounds (Aφ, Bφ) consistent
with the activation bounds, and (iii) performing the steps in
this section to compute Ñ from (N,Aφ, Bφ).

B. Stability condition after loop transformation

Similar to the original Lyapunov condition (16a), the new
Lyapunov condition for the feedback system of G in (2) and
NN in (19) can be written as

R̃>V

[
A>GPAG − P A>GPBG
B>GPAG B>GPBG

]
R̃V + R̃>φ

[
Λ 0
0 −Λ

]
R̃φ < 0,

(27)

where Λ := diag(λ), and

R̃V =

[
InG 0nG×nφ
Ñux Ñuz

]
, R̃φ =

[
Ñvx Ñvz

0nφ×nG Inφ

]
. (28)

Lemma 2. Consider the feedback system of G in (2) and NN in
(10) with the state constraint set X . If there exist a matrix P ∈
SnG++, and vector λ ∈ Rnφ such that (27) (where Ñ = f(N))
and (16b) hold, then: (i) the feedback system consisting of G
in (2) and NN in (10) is locally asymptotically stable around
x∗, and (ii) the set E(P ) is a ROA inner-approximation for it.

Proof. It follows from the assumption that (27) and (16b) hold
that the feedback system of G in (2) and NN in (19) is locally

asymptotically stable around x∗, and E(P ) is its ROA inner-
approximation. Since the representations (10) and (19) of NN
are equivalent, the feedback system of G in (2) and NN in
(10) is identical to the feedback system of G in (2) and NN
in (19). As a result, the feedback system consisting of G in
(2) and NN in (10) is locally asymptotically stable around x∗,
and the set E(P ) is a ROA inner-approximation for it.

The new Lyapunov condition (27) is convex in P and Λ
using Ñ = f(N), where N is given. To incorporate the
stability condition in the IL process, we will proceed by
treating Ñ ∈ R(nu+nφ)×(nG+nφ) as a decision variable along
with P and Λ, and try to derive a stability condition that is
convex in (P,Λ, Ñ). Substitute (28) into (27) to obtain

[?]
>
[
P 0
0 Λ

] [
AG +BGÑux BGÑuz

Ñvx Ñvz

]
−
[
P 0
0 Λ

]
< 0.

(29)

Applying Schur complements, we can write the equivalent
condition

P 0 A>G + Ñ>uxB
>
G Ñ>vx

0 Λ Ñ>uzB
>
G Ñ>vz

AG +BGÑux BGÑuz P−1 0

Ñvx Ñvz 0 Λ−1

 > 0,

(30)

and P > 0, Λ > 0. Now (30) is linear in Ñ , but still
nonconvex in P and Λ. Multiplying (30) on the left and right
by diag

([
P−1 0

0 Λ−1

]
, InG+nφ

)
we obtain

Q1 0 Q1A
>
G + L>1 B

>
G L>3

0 Q2 L>2 B
>
G L>4

AGQ1 +BGL1 BGL2 Q1 0
L3 L4 0 Q2

 > 0,

(31)

where

Q1 = P−1 > 0, Q2 = Λ−1 > 0,

L1 = ÑuxQ1, L2 = ÑuzQ2, L3 = ÑvxQ1, L4 = ÑvzQ2.

The stability condition (31) is convex in the decision variables
(Q1, Q2, L1, . . . , L4), where Q1 ∈ SnG++, Q2 ∈ Snφ++ and
Q2 is a diagonal matrix, L1 ∈ Rnu×nG , L2 ∈ Rnu×nφ ,
L3 ∈ Rnφ×nG , and L4 ∈ Rnφ×nφ . Variables (P,Λ, Ñ) that
satisfy the Lyapunov condition (27) can be recovered using
the computed (Q1, Q2, L1, . . . , L4) through the following
equations: P = Q−1

1 ,Λ = Q−1
2 , and

Ñ =

[
Ñux Ñuz
Ñvx Ñvz

]
= LQ−1, (32)

where Q :=

[
Q1 0
0 Q2

]
, and L :=

[
L1 L2

L3 L4

]
. (33)

Thus, the convex stability condition (31) allows us to search
over P , Λ, and Ñ simultaneously.

To enforce the safety condition (x(k) ∈ X ∀k ≥ 0) of the
system, convex constraints on Q1 are imposed:

H>i Q1Hi ≤ h2
i , i = 1, · · · , nX , (34)



which is derived directly from (16b) by Schur complements,
and using Q1 = P−1. Again, this ensures E(Q−1

1 ) ⊆ X .
We denote the LMIs (31), (34) with Q1 > 0 and Q2 > 0

altogether as LMI(Q,L) > 0. Later in this paper, these LMIs
will be incorporated in the IL process to robustify the NN
controller.

Remark 2. Note that model uncertainties and nonlinearities
are not considered in the paper. They can be incorporated in
the Lyapunov condition (16a) or (27) using integral quadratic
constraints as in [9]. However, to derive convex stability condi-
tions, only limited types of uncertainties may be incorporated.

V. SAFE IMITATION LEARNING ALGORITHM

Given state and control data pairs from the expert demon-
strations, we use a loss function L(N) to train NN controllers
with weights N to match the data. Common choices of the
loss function includes mean squared error, absolute error, and
cross-entropy. In general, L(N) is non-convex in N . We
propose the next optimization to solve the safe IL problem,

min
N,Q,L

η1L(N)− η2 log det(Q1) (35a)

s.t. LMI(Q,L) > 0 (35b)
f(N)Q = L (35c)

where Q and L are defined in (33). The optimization has sep-
arate objectives. The cost function (35a) combines the IL loss
function with a term that attempts to increase the volume of
E(Q−1

1 ) (which is proportional to det(Q1) ). The parameters
η1, η2 > 0 reflect the relative importance between imitation
learning accuracy and size of the robustness margin. The
optimization has two sets of decision variables: N and (Q,L).
The former is involved in mimicking the expert behaviour, and
the latter are involved in the stability and safety constraints
(35b). The two sets of variables are connected through the
equality constraint (35c). Note that (35c) is equivalent to
f(N) = LQ−1, and the term on the right-hand side equals
to Ñ from (32). Therefore, (35c) essentially means that the
first set of decision variable N , after being transformed by
the nonlinear function f , satisfies the stability and safety
constraints.

Similar to [11], we use the alternating direction method
of multipliers (ADMM) algorithm to solve this type of con-
strained learning problem. We first define an augmented loss
function

La(N,Q,L, Y ) = η1L(N)− η2 log det(Q1)

+ tr
(
Y > · (f(N)Q− L)

)
+
ρ

2
‖f(N)Q− L‖2F , (36)

where ‖·‖F is the Frobenius norm, Y ∈ R(nu+nφ)×(nG+nφ)

is the Lagrange multiplier, and ρ > 0 is the regularization
parameter typically affecting the convergence rate of ADMM.
The ADMM algorithm takes the following form

1. N -update

Nk+1 = arg min
N
La(N,Qk, Lk, Y k) (37a)

2. (Q,L)-update

(Qk+1, Lk+1) = arg min
Q,L
La(Nk+1, Q, L, Y k)

s.t. LMI(Q,L) > 0 (37b)

3. Y -update: If
∥∥f(Nk+1)Qk+1 − Lk+1

∥∥
F
≤ σ, where σ > 0

is the stopping tolerance, then the algorithm has converged,
and we have found a solution to (35), so terminate the
algorithm. Otherwise, update Y and return to step 1.

Y k+1 = Y k + ρ
(
f(Nk+1)Qk+1 − Lk+1

)
(37c)

Step 1 can be solved using gradient based algorithm, e.g.,
stochastic gradient descent, or ADAM [23]. The optimization
in Step 2 is convex, and can be solved effectively using SDP
solvers, e.g., MOSEK. The variable Y in Step 3 accumulates
the deviation from the constraint (35c) as in integral control.

Since the loss function L(N) is generally nonconvex, and
the constraint (35c) is also nonconvex, the proposed ADMM
does not have the guarantee to converge to the global optima.
However, any converged solution (even local optima) provides
a safe NN controller with stability and safety guarantees.

VI. EXAMPLES

In the following examples, Step 1 of ADMM algorithm is
implemented on Tensorflow, and solved by ADAM [23]. Step 2
is formulated using CVX, and is solved by MOSEK. The mean
squared error is chosen as the loss function L(N).

A. Inverted pendulum

Consider an inverted pendulum with mass m = 0.15 kg,
length l = 0.5 m, and friction coefficient µ = 0.5 Nms/rad.
The discretized and linearized dynamics are:[

x1(k + 1)
x2(k + 1)

]
=

[
1 δ
gδ
l 1− µδ

ml2

] [
x1(k)
x2(k)

]
+

[
0
δ
ml2

]
u(k),

where the states x1, x2 represent the angular position (rad)
and velocity (rad/s), u is the control input (Nm), and δ =
0.02 s is the sampling time. The state constraint set is
X = [−2.5, 2.5]× [−6, 6]. To generate state and control data
pairs for IL, we design an explicit model predictive controller
(MPC) to serve as the expert. By fitting a NN controller to
the explicit MPC controller, we can expedite the evaluation of
controllers during run-time [24]–[26]. In this example, besides
a NN controller, we will also provide its associated ROA
inner-approximation that guarantees stability and safety. The
NN controller is parameterized by a 2-layer, feedforward NN
with n1 = n2 = 16 and tanh as the activation function
for both layers. Take ρ = 1, η1 = 200, and η2 = 10.
The ADMM algorithm is terminated after 16 iterations, and∥∥f(N)− LQ−1

∥∥
F

= 0.094.
In Figure 5, the ROA inner-approximation (shown with a

blue ellipsoid) is tightly contained by the state constraint set X
(shown with an orange rectangle), which guarantees the safety
of the system. Figure 6 shows the learned NN controller with
a blue surface, and state and control data pairs from expert
demonstrations with orange stars. Figure 7 shows the mesh
plots of f(N) and LQ−1 after 16 iterations of ADMM.



Fig. 5: A ROA inner-approximation and state constraint set X
of the inverted pendulum

Fig. 6: NN controller vs. expert data of the inverted pendulum

Fig. 7: f(N) vs. LQ−1 after running 16 iterations of the
ADMM algorithm of the inverted pendulum

B. Generic Transport Model

The Generic Transport Model (GTM) is a 5.5% scale com-
mercial aircraft. Linearizing and discretizing the longitudinal
dynamics given in [27] with sampling time δ = 0.02 s yields:[
x1(k + 1)
x2(k + 1)

]
=

[
0.935 0.019
−0.907 0.913

] [
x1(k)
x2(k)

]
+

[
−0.006
−1.120

]
u(k),

where the states x1, x2 represent angle of attack (rad), and
pitch rate (rad/s), and the control u represents the elevator
deflection (rad). Take the state constraint set as X = [−2, 2]×
[−3, 3]. In this example, we design an LQR controller to
produce expert data. The NN controller is again parameterized

by a 2-layer, feedforward NN with n1 = n2 = 16 and tanh
as the activation function for both layers. In this example, we
will show how the parameter η2 affects the result. To do so,
two experiments are carried out using two sets of parameters
(ρ = 1, η1 = 100, η2 = 5) and (ρ = 1, η1 = 100, η2 = 20),
meaning that we care more about the size of the ROA
inner-approximation, and less about the IL accuracy in the
second experiment than we do in the first experiment. In
both experiments, the ADMM algorithm is terminated in 20
iterations.

The ROA inner-approximations of the NN controllers from
the two experiments are shown in Figure 8. The one computed
with η2 = 5 is shown with a magenta ellipsoid, and the
one computed with η2 = 20 is shown with a blue ellipsoid.
First, it is important to notice that both NN controllers’ ROA
inner-approximations are larger than that of the expert’s LQR
controller (shown with a dashed gray ellipsoid), thanks to
the second term in the cost function (35a), which enhances
the robustness of IL. Also, as expected, the ROA inner-
approximation of the NN controller with η2 = 20 is larger
than that with η2 = 5, since a larger η2 leads to a larger
ROA inner-approximation. However, the larger ROA inner-
approximation comes at the cost of less accurate regression to
the expert data. As shown in Figure 9, the mesh plot of the
NN controller with η2 = 20 (shown with a blue surface) is
more off from the expert data (shown with orange stars) than
that with η2 = 5 (shown with a magenta surface).

Fig. 8: ROA inner-approximations and state constraint set X
of GTM

Fig. 9: NN controllers vs. expert data of GTM



VII. CONCLUSIONS

In this paper, we present an imitation learning algorithm
with local stability and safety guarantees for LTI systems.
First, we convexify the stability and safety conditions for
NN controlled systems from [9] using loop transformation.
Second, we formulate the safe imitation learning problem as
an optimization problem that trades off between the imitation
learning accuracy, and size of the stability margin, while
enforcing the stability and safety constraints. We propose an
ADMM based algorithm to solve the constrained optimization.
Finally, we illustrate the method on an inverted pendulum
example and an aircraft example. Future work will address
incorporation of the stability and safety conditions in the
reinforcement learning process.
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