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ON THE ESTIMATION OF UPPER AND LOWER BOUNDS
FOR SOLUTIONS TO PERTURBED DISCRETE
LYAPUNOV EQUATIONS

WANG Zidong  GUO Zhi
(Dept. of Automatic Control, Nanjing Univ. of Sci.& Tech. , Nanjing 210094)

Abstract A new estimation for positive definite solution to discrete Lyapunov equa-
tion with parameter disturbance is presented. The structure of its disturbance 1s al-
lowed 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 Lya-
punov equation approaches. A numerical example shows advantages of this result.
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