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A SOLUTION OF THE LYAPUNOV MATRIX EQUATION

Wang Zicai Quan Taifan
(Harbin Institute of Technology)

Abstract

In This paper, a recurrence formula for the solution of Lyapunov
matrix equa:tion by the properties of schwarz matrix is presented,K Only
once is an N order algebraic equation needed to be solved in terms of
the method, So the calculating program is simple, operating speed is
fast, and less internal storage is reguired, The solution is particularly

suitable for higher order Lyapunov matrix equation,



