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PARALLEL ALGORITHM FOR THE SOLVING OF
LARGE-SCALE LYAPUNOV EQUATION

CueN LupiNG X1 YuGeENG I Z HANG ZHONG]UNI

(Dept, of Automaric Control, Shanghas Jiaotong Unsv., Shangha: 200030)

ABSTRACT

In this paper, a new method to solve the large-scale Lyapunov equation based
on the subspace iteration concept used in finding the sub-eigenpairs of large-scale ma-
trix is presented. A parallel method with high efficiency is also proposed. The con-

vergency and the error bound of the algorithm are analysed.

Key words: Lyapunov equation, parallel computing, eigen-subspace, direct ite-

ration.
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