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On the Estimation of Upper and Lower Bounds for Solutionsto
Perturbed Discrete Lyapunov Equations

WANG Zidong,GUO Zhi

Dept.of Automatic Control,Nanjing Univ.of Sci.&Tech.,Nanjing

Abstract

A new estimation for positive definite solution to discrete Lyapunov equation with
parameter disturbance is presented. The structure of its disturbance is allowed to be
more general and there are only two algebra Riccati equations to solve. It avoids the
difficulty in seeking solution of algebra equation of high order, and therefore offers a
theoretical basis of system analysis and control design using Lyapunov equation
approaches. A numerical example shows advantages of this result.
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