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In this paper, we introduce a delay dependent Lyapunov equation (DDLE) approach to study the mean
square stabilization for discrete time stochastic system with both input delay and control dependent
noise. The innovative contributions of this paper are twofold. First, for a general stochastic system with
input delay and multiplicative noises, we derive a necessary stabilizing condition based on a coupled
Lyapunov equation (CLE). Second, we present a set of necessary and sufficient stabilizing conditions for
the considered stochastic system. We show that the stochastic system is stabilizable is equivalent to that
the DDLE has a positive definite solution. In this case, the constructed CLE is equivalent to the DDLE.
Moreover, based on the Lyapunov stabilizing result, we further derive a spectrum stabilizing criterion. To
confirm the effectiveness of our theoretic results, two illustrative examples are included.
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1. Introduction

Since a class of practical models can be described as stochastic
systems, stochastic control theory has attracted considerable in-
terest in a variety of the engineering fields over the past several
decades; See [1-10] for a partial list of references. Parallel to the
control theory for deterministic systems, a great deal of control
problems have been extended to stochastic models, such as sta-
bilization, optimal filter, linear quadratic (LQ) optimization. In [5],
the indefinite stochastic LQ optimization problem was investigated
and the optimal control policy was developed via a unique stabi-
lizing solution to a generalized algebraic Riccati equation (GARE).
In [6], for stochastic system with multiplicative noise, a neces-
sary and sufficient stabilizing condition was derived with operator
spectrum theory, which is said to be the spectrum stabilizing
criterion. Moreover, in [ 10], the Lyapunov stabilizing criterion was
proposed in terms of the feasibility of a certain LMI, which can be
verified by LMI solvers in MATLAB. Compared with Riccati type and
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spectrum type criteria, the Lyapunov stabilizing criterion is much
convenient to verify.

Recently, networked control systems (NCSs) that exchange in-
formation between a plant and a remote controller through a
shared communication network have been a topic of active re-
search in both the academia and the industry; See [11-17] and
the references therein. In an open communication network, signal
transmission over a routing path invariably experiences transmis-
sion delay and packet dropout. These uncertainties may degrade
the system performance and even destabilize the whole system.
Generally speaking, it is common to model an integrated NCS
with both transmission delay and packet dropout as a stochastic
system with input delay and control dependent noise. Therefore,
it is of great significance to study the stabilization problem of
such stochastic systems. In [ 18], the stochastic LQ optimization and
stabilization was considered for a class of discrete time stochastic
systems involving input delay and multiplicative noises. The nec-
essary and sufficient stabilizing condition was derived in terms of
a unique positive definite solution to a coupled Riccati equation
(CRE) with two variables, where the optimal and stabilizing control
policy was shown to be the feedback of the conditional expectation
of the state. However, it is quite difficult to compute the value of
the positive definite solution satisfying the CRE. To the best of our
knowledge, how to best utilize available information to design a
stabilizing control policy as well as the search for the less conser-
vative Lyapunov type stabilizing condition remain open questions.

In this paper, we focus on the mean square stabilization prob-
lem for a discrete time stochastic system with both input delay and
control dependent noise. Our research methodology is described
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as follows. First, we consider a general stochastic system with
input delay and multiplicative noises. Under the assumption of the
mean square stabilization, we construct a CLE, which is the basis
to derive the Lyapunov stabilizing criterion. Second, we derive a
set of DDLE based conditions for stabilization. It is shown that
the considered stochastic system is stabilizable if and only if the
developed DDLE has a positive definite solution. Note that in this
case the CLE is equivalent to the constructed DDLE. Moreover, on
the basis of Lyapunov stabilizing criterion, we derive the spectrum
stabilizing criterion, in which we demonstrate that the stochastic
system is stabilizable if and only if the spectral radius is less than
one. These stabilizing criteria are first obtained in the framework
of stochastic system with both input delay and control dependent
noise, which run in parallel to the classical stochastic stabilization
results in [6,10].

Notations: Let A’ and Tr(A) denote the transpose and the trace
of matrix A. A > 0(> 0) means that A is a positive semidefinite
(positive definite) matrix and A > B (> B) means that A—B > 0(>
0). Let R" be the n-dimensional real Euclidean space and S" be the
space of all n x n positive semidefinite matrices. & is a Kronecker
function. {w¢, t € N} means a sequence of real random variables
defined on the complete filtered probability space (§2, F, P; F;)
with 7, = {#, 2} and F; = o{ws,s = 0,...,t}. Define X, =
E[x;|F;] which signifies the conditional expectation of x; w.r.t. 7.

2. Problem formulation

Without loss of generality, we consider the following discrete
time stochastic system with input delay and control dependent
noise:

Xer1 = AX + Bue_g + o(t)Cu; g, (1

where x; € R" is the state and u; € R™ is the input control with a
constant input delay d > 0. We assume thatxo, u;,i = —1, ..., —d,
are the given initial conditions. Moreover, we assume that w(t) is a
scalar random white noise satisfying E[w(t)] = 0, E[w(t)w(s)] =
o28;. For convenience, we describe system (1) as [A, B, C|d].

The objective of this paper is to explore the necessary and
sufficient stabilizing conditions of system, [A, B, C|d].

Before proceeding further, we introduce the following defini-
tion as follows.

Definition 1. System, [A, B, C|d], is said to be asymptotically mean
square stabilizable, if there exists a feedback control policy u;_4 =
KZX¢jc—d—1, t > d, such that the following closed-loop system

Xer1 = Ax¢ + [B+ o(t)CIKR¢jt—g—1, (2)

is asymptotically mean square stable, i.e. for any initial values x
andu;, i = —1,..., —d, the state x; satisfies lim;_, o E||x;||*> = 0.

Remark 1. System, [A, B, C|d], has a wide application in practice.
To be specific, consider a wireless NCS as depicted in Fig. 1. The de-
signed control signal is transmitted to the actuator through a lossy
communication channel, where packet dropout and transmission
delay occur simultaneously. In [15], the NCS can be described by:

Xe41 = Ax; + yiBui_g, (3)

where d > 0 is the transmission delay and {y;};> is an indepen-
dent and identically distributed (i.i.d.) Bernoulli process represent-
ing the packet loss with probability distribution P(y; = 0) =p €
(0, 1). Denote w; = y; — E[y;]. Then, system (3) can be rewritten
as:

Xep1 = Ax + (1 — p)Buy_g + weBu;_g, (4)

which is a special case of system, [A, B, C|d].

PLANT CONTROLLER
|

Fig. 1. NCS over wireless channel.

3. Main results
3.1. Necessary stabilizing condition

In this section, we propose a Lyapunov type necessary condition
for stabilization of a more general stochastic system. Consider the
following stochastic system with input delay and multiplicative
noises:

h
Xer1 = Axe + Bup g + Zwi(f)[AiXt + Bittr 4], (5)
i=1
where E[w;(t)] = 0, E[wi(t)wj(s)] = 0}8s,i,j = 1,..., h. For
anyt > O0Oand 1 < t < d+ 1, define X = E[x;x;] and
Xl'\f*‘[ = E[&tltfr&;‘t_z]'

To begin with, we give the following lemma which is the basis

to construct CLE.

Lemma 1. Consider system (5) with ui_q = KXyr—g—1, t > d.
Then, X; and X;;—., 1 < © < d + 1, satisfy the following difference
equations:

(a) Forany 0 <t < d — 1, we have

Xep1 = AXA' + AE[xcu,_41B' + BE[u;_4x,]A

h h
+ BE[u_at; 4B+ Y of (A,»xtA]f

i=1 j=1
+ AE[xcu;_41B; + BiE[u,_qx;1A]
+ BiE[Ut—dU;_d]B}), (6)
Xestje—r = AXyj—cA + BE[u;_qu;_j1B'
+ AE[x:u;_,41B' + BE[u;_gx;]A". (7)

(b) For any t > d, we have
Xep1 = AXe — Xejp—a1)A
+ (A+ BK)X—a-1(A + BKY

h h
+ Z 0; (Ai(xt - )A(t|t—d—1 )A,/
i=1 j=1
+ i+ B e—a 1Ay + BK)), (®)
)2[+1\r—r :A(tht—r - )A<t|t—d—1)A/
+ (A+ BK)X;/r—a_1(A+ BK). 9)

Proof. See Appendix A.

Next, with the help of Lemma 1, we are in a position to derive
the Lyapunov type necessary condition and construct a CLE as
follows.
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Theorem 1. Suppose that system (5) is stabilizable in the mean
square sense. For any Q > 0, there exist matrices K and H > P > 0
satisfying the following CLE:

H=AH — PA/—i-ZZ

i=1 j=1

+ Q+(A+BK) (A+ BKY
h

+ ZZG (Ai + BK)P(A; + BK)', (10)

i=1 j=1
— d—1
P =AdH(Ad)/ _ ZAE+]P(A/)t+1 + ZAI‘Q(A/)[
t=0

d—1
+ Y A'(A+BK)P(A+ BKY(A'). (11)
=0
Moreover, if Q > 0, we have H > P > 0.

A(H — P)A;

Proof. See Appendix B.

Whend = 0, system (5) can be reduced to a delay free stochastic
system with multiplicative noises and (10)-(11) in Theorem 1 can
be rewritten as:

H=AH — P/V-i—ZZ

i=1 j=1
+ Q + (A+ BK)P(A + BK)

{(H — P)A

h h
+ Y > oA+ BK)P(A; + BiK) (12)
i=1 j=1
P =H, (13)
which is

P=(A+ BK)P(A +BKY +Q
h
+ ZZ (A + BiK)P(A; + BiKY, (14)

It follows from Theorem 1 in [10] that the delay free stochastic
system (5) is stabilizable in the mean square sense if and only if
for any Q > O, there exist matrices K and P > 0 satisfying (14).
In this case, the feedback control policy ur = KX¢r—q—1 = Kx; is
stabilizing.

When wi(t) = 0,i = 1,...,h, system (5) is reduced to a
deterministic system [A, B|d] with input delay and the CLE (10) in
Theorem 1 can be rewritten as:

H — AHA' = Q — APA' + (A + BK)P(A + BK)', (15)
which implies that

d—1

> A'(H — AHA'YA) = H — A’H(A')’

t=0

d—1
= ZA‘ [Q — APA" + (A + BK)P(A + BK) J(A')".

t=0

Compared with (11), we have H = P.In this case, the CLE (10)-(11)
is equivalent to

— P+ (A+BK)P(A+BK) +Q = 0. (16)

With the modified Smith predictor approach in [19], the determin-
istic system, [A, B|d], is stabilizable in the mean square sense if and
only if for any Q > 0, there exist matrices K and P > 0 satisfying
(16).

Note that when system (5) is reduced to a delay free stochastic
system or a deterministic delayed system, the reduced system is
stabilizable in the mean square sense if and only if the CLE has
a positive definite solution. In this case, Theorem 1 becomes the
necessary and sufficient stabilizing condition. Unfortunately, how
to utilize the CLE to guarantee the stabilization for the general
stochastic system (5) remains open question.

3.2. Necessary and sufficient stabilizing condition

In this section, we explore the necessary and sufficient stabiliz-
ing conditions for system, [A, B, C|d]. It is interesting to find that
the mean square stabilization of system, [A, B, C|d], is equivalent
to that of the following delay free stochastic system, (A, B, A%C):

Ziy1 = Az + Bo, + o(t)ACuy, (17)

where v, is designed to be the feedback of the state and w(t ) follows
the same probability distribution in (1).

We are now in a position to propose the following Lyapunov
stabilizing criterion.

Theorem 2. The following statements are equivalent.
(a) System, [A, B, C|d], is stabilizable in the mean square sense.
(b) System, (A, B, AC), is stabilizable in the mean square sense.
(c) For any Q > 0, there exist matrices K and P > 0 satisfying the
following DDLE:

P =Q + (A+ BK)P(A+ BK)

+ o 2AYCKPK'C'(A')". (18)
(d) For any Q > O, there exist matrices K and P > O satisfying the
following DDLE:
P =Q + (A+ BK)P(A + BK)

+ o?K'C'(A'YPAYCK. (19)
(e) There exist matrices K and P > 0 such that:
P > (A+ BK)P(A + BK)

+ o2K'C'(A")'PAYCK. (20)
(f) There exist matrices Y and S > 0 such that:

) * *
AS+BY —-S x| <o, (21)
cAlcY 0 =S

where x represents the corresponding transpose part. In this case, the
stabilizing feedback gain is K = YS!

Proof. See Appendix C.

In Theorem 2, a Lyapunov type stabilizing condition for system,
[A, B, C|d], is derived in terms of the positive definite solution to
a DDLE, which is equivalent to the CLE in Theorem 1. Thus, the
necessary condition in Theorem 1 is also sufficient for system,
[A, B, C|d]. Moreover, compared with the CRE in [ 18], the Lyapunov
stabilizing criterion in Theorem 2 can be verified by LMI solvers and
is much convenient to use.

Next, we propose the spectrum stabilizing criterion. Define the
following delay dependent Lyapunov operator Lk(-) from S" to S™:

Lx(X) =(A+ BK)X(A+ BKY

+ o?AYCKXK'C'(A)Y, VX e S™. (22)

Definition 2. The spectrum set of operator Li(-) is defined as:

o(Lk)={reC: LxX )—AXXES”X;EO} (23)
The spectral radius of £(-) is defined as:
p(Lx) = max{|A| : A € o(Lk)}- (24)
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Corollary 1. System, [A, B, C|d], is stabilizable in the mean square
sense if and only if there exists a feedback gain matrix K such that
p(Lk) < 1.

Proof. The proof can be derived directly by applying Theorem 1
in [9] and Theorem 2.

4. Illustrative numerical examples

In this section, we will use two examples to demonstrate the
effectiveness of our theoretic results.

Example 1. Consider the following discrete time stochastic system
(5)witho? = 1,d; = 1and

Y S
flry flry
Il I
T 1T 1
O hw O N=
| |
w1 e o
| |
o1 o~]
—_ —_
I Il
o | e~
B
(SR
A= N= N=

It is easy to verify that there exist

[—05 0 1 0
Ki=1 9 0.25]’ Q= [0.25 0.25] > 0.
satisfying
Qi > AjQiA; + A, QiA,, (25)
Q1 > (A1 + B1K1)'Q1(A1 + B1Kq)
+ (A1 + BiK1)Qi(A1 + B1Ky). (26)

In this case, define the Lyapunov function
Li(x¢) = E[X;let] = Tr(Q1X;). (27)

Forany t > dy, withu,_4, = K1?A<m—d1_1. it follows from Lemma 1
that

Li(xe41) — La(x¢) = Tr(QuXeq1) — Tr(QaXe)

= TT{(—Ql + A1Q1A; + AjQiAL)(Xe _Xt\t—dl—l)
+ [ — Qi + (A1 + BiK1) Qu(A1 + B1Ky)
+ (A1 + B1K1)Qi(As + BiK; )])A(rufd]q} <0,

which yields that system, [A;, B1; A1, B1|d;], is stabilizable. By The-
orem 1, the CLE (10)-(11) has the following positive definite solu-
tion

H, = [ 13.0682

—0.2964

~0.2964] _  , _[36139 0.0403]
1.1474 |~ % "1=0.0403 1.0778 :

Example 2. Consider the following system, [A,, By, C3|d>], with
07 =1,dy =2andA; = 3,B, = 3, (; = 3. By utilizing MATLAB,
we can give a simple path of w(t) as shown in Fig. 2.

Suppose the initial conditions are given withxy = 2and u_; =
u_, = 0. It follows from Lemma 1 that

X1 = A XoA) = 6.25, X, = AX; A, = 9.7656.

Then, by solving (21) in Theorem 2, we find an admissible solution
thatS, = 1 and Y, = —1, which implies that P, = S;' = 4 and
Ky = Y,P, = —1. By Theorem 2, we obtain that u, = —X ;3 is the
stabilizing control policy. The simulation of E[x?] is shown in Fig. 3.

3

w(t)

"
K

0 20 40 60 80 100 120 140 160 180 200
Timet>0

Fig. 2. A simple path of w(t).

]

2
E[Xt

0 I I . I
0 5 10 15 20 25 30

Time t=0

Fig. 3. Simulation of E[x?].

5. Conclusion

In this paper, we developed a DDLE based approach to study
the mean square stabilization problem for stochastic system with
input delay and control dependent noise. We proposed the neces-
sary and sufficient condition for stabilization in terms of a positive
definite solution to a DDLE, which is in parallel with the classical
results in stochastic control. However, how to utilize the DDLE
to guarantee the stabilization of a general stochastic time delay
system with state and control dependent noise remains open ques-
tion, which defines a promising future research direction.

Appendix A. Proof of Lemma 1

Proof. For X; = E[xx;], it follows from (5) that
X[+] = AX[A/ + AE[X[UE_d]B/ + BE[ut,dX/t]A/
b h
+ BE[u gty JB + Y Y o7 (AxiA

i=1 j=1

+ AE[xu;_41B] + BiE[u;_qx;1A]
+ BiE[Ur—du;,d]B(),
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which implies that (6) holds for0 <t < d— 1.Foranyt > d,
with the feedback control policy u;—g = KX¢r—q—1, (6) can be
equivalently rewritten as

Xet1
— AXA + AE[X Xy, IK'B + BKE[X1—q-1X]
ho ok

x A+ BKE[Xi—a-1Xy_q KB+ > of
i=1 j=1

x (AiXtAj/' + BiE[andqxén_d_]]B}
+ AE[XX,_q 11 + B,-E[xt|t,d,1x;]/_\]/~)
=AX; — Xtje—a-1)A' + (A+ BK)Xij a1

h h
x (A+BKY + 33 o7 (A,-(xt

i=1 j=1

— Xtje—d—1)

x A& + (A + BKOXee—a1(A; + BJ-K)’), (A2)
where E[X;—¢—1X,] = E[&t\t—d—l&;‘t,d,J = X¢jt—d—1 can be used
to derive the last equality. Moreover, due to the fact that x; is
measurable w.r.t. the filter #;_;, we obtainXe—1 = X, X¢jem1 = Xe.
In this case, forany 0 < t < d — 1, by taking the conditional
expectation w.r.t. #_., 1 < t < d + 1, on both side of (5), we
have X¢11—r = ARyt + Buy_q, which implies that

)A(t+1|t—r = A)zt\tfrA/ + BE[u;_qU;_41B

+ AE[x:u;_41B + BE[u;_gx;]A". (A3)

Similarly, for t > d, we have Xe11—r = ARpr—r + BKRejr—g—1. It
follows that

)A(t+1|t7t =A()A<r|rfr - )A(r\t—d—l)A/

+ (A+ BK)X;r_a_1(A+ BKY, (A4)

which completes the proof.

Appendix B. Proof of Theorem 1

Proof. When system (5) is stabilizable in the mean square sense,
by Lemma 1, there exists a stabilizing control policy u;_¢ =
KX¢jt—d—1, t > d, suchthatlim;, X, =0.Forany 1 <t <d+1,
denote X¢;_. = X; — X¢|r—, which is orthogonal to X;;_-. It follows
that

X = E[(?A(t\r—r + Xeje—o ) Reje—r + Xeje—r )/]

= tht—z + E[it\t—z;(;“,r], (B.1)

which implies that 0 < )A(m,, < X;. When system (5) is stabiliz-
able, we have limHoo)A(m,r =0.Forany0 <t <d — 1, we have
Xee—r = E[x;].

Let the initial conditions be X, = Q > 0 and u;_y =
KX¢¢—d—1, 0 <t < d—1.1tfollows from Lemma 1 that (8)-(9) hold
forany t > 0. To construct the CLE (10)-(11), denote H = Zfio X;
and P = Zfio )A(t‘t,d,l. By Theorem 1 in [8], the stabilization of
system (5) guarantees the existence of H and P. Moreover, we have
0 < P < H < o0.Then, it follows from (8) that

o0
-Q _[ILm X —Xo = Z(Xt+l - Xt)
t=0

o0
ZI: Xe +AX: — Xt|t—d—1)A/
t=0

+ A+ BK)Xt\t—d—l(A + BKY

h h

+ Z Z o (Ai(X: — Xejt—d—1 A,

i=1 j=1
+ (Ai + BiK )X je—a_1(A; + BjK)')]
=—H+AH-P) /+(A+BK)

(A+ BKY +ZZUZA (H—P)A

i=1 j=1

h h
+ > of(Ai+ BK)P(Aj + BK), (B2)
i=1 j=1

which is equivalent to (10). .
On the other hand, for any t < 0, denote X;;_, = 0. For any
0 <t <d-1,itfollows from (7) that

Xije-a-1 = (A+ BK)'Q((A+ BK))'.
For any t > d, it follows from (9) that
)A(m—d—1 = Af(r—ut—d—]A/ +(A+ BK)Xt—Ht—d—l

x (A+BKY — AXi_1t—a-oA
d—1

+ > AlA + BK)
i=0

X Xi—i—1jt—i—d—2(A + BK) (A

d—1
- ZAi+1)2t7i71\tfifdfz(A/)i+1~
i=0
Then, by taking the sum from t = 0 to infinity on both side of (B.4),
we obtain

th\t d— 1—th\t d— ]+th|t d—1
t=0
AdZX[ (A
d—1

d-1
(A+BK)'Q((A+ BKY

+ ZA1A+BI<)th i-1l—i-d-2)(A + BK) (A')

i=0 t=d

(B.3)

=A% _q(A)!

(B.4)

t=0

d—1 [e9)
= Y AT Keiqeica 2 YA, (B5)
i=0 t=d
It is equivalent to
d—1
P =A'H(A')? ZAf(A + BK)P(A + BK)(A')!
t=0
d—1
_ ZAH]IA)(A/)[H +1, (B.6)
t=0
where
d—1 d-2
L= (A+BKYQUA+BK)) — > A
i=0 i=0
d—i—2
x [ Y (A+BK) QA+ BK) ) (A
t=0
d—i—2

+ ZA"“ Z (A+BK)'Q((A + BK) ) JA)*+!
i=0 t=0

d—2
= Q+ Y AA+BK)Q(A+BK) YA
t=0
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d—2 d—i—2
— > A Y AA+BKYQ(A+ BK)
i=1 t=0
x K'B' 4 BK(A + BK)'Q((A + BK) )'A’
+BK(A+ BK)'Q((A+ BK)/)fK/B/](A/)".

It follows that L = f}} A'Q(A’). Therefore, we have (11) holds.
Moreover, if X = Q > 0, it follows that

H= Zx[ >P= ZXMHH >Q >0, (B7)
which completes the proof.

Appendix C. Proof of Theorem 2

Proof. Similar to Theorem 1 in [10], we have that (¢) < (d) and
(d) < (e). For the sake of simplicity, we prove that (a) = (c),
(d) = (b), (a) < (D), and (e) < (f).

(a) = (c). Suppose system, [A, B, C|d], is stabilizable in the
mean square sense. By Theorem 1, for any Q > 0, there exist
matrices K and H > P > 0 satisfying the following CLE:

H =A(H — P)A’ + (A + BK)P(A + BK)'

+ UZCKPK’C’ +Q, (C.1)
d-1
P =A%H(AYY ZA‘“P (A) T+ AQAY
t=0
d—1
+ Y AA+BK)P(A+ BK)(A'). (C2)
t=0
Next, we show that the CLE (C.1)-(C.2) is equivalent to the DDLE
(18).

It follows from (C.1) that
d-1

— ATH(A =) " A'(H — AHA (A'Y'
t=0
d—
Z [~APA’ + (A + BK)P(A + BK)
t=0
+ oCKPK'C’ + Q(A'). (C3)
Compared with (C.2), we have
d—1
H=P+o>) A'CKPK'C'(A. (C.4)
t=0

By applying (C.4) in (C.1), we have
d—1
P+ o2 ZAfCKPK’C’(A’)f
t=0
d—1
=APA' + 0 ) " AICKPK'C'(A) !
t=0
— APA' + (A + BK)P(A + BKY
+ o2CKPK'C’ + Q, (C.5)

which is equivalent to the DDLE (18).

(d) = (b). Suppose there exist matrices K and P > 0 satisfying
the DDLE (19) with Q > 0. With the state feedback control policy
ve = Kz, system, (A, B, AYC), can be rewritten as:

Zey1 = (A+ BK)z + w(t)ACKz;. (C.6)

Define the following Lyapunov function:
L(z) = E[z/Pz] > 0. (C.7)
Then, we have
Lev1(ze41) — Le(ze)
= E[((A + BK)z, + o(DAYCKz.) P((A + BK )z
+ o(AYCKz) | - ElzPz]
- E[zg(—P + (A + BK)YP(A + BK)
+ ozK/C/(A/)dPAdCK)zt]
= — E[z,Qz] < 0. (C.8)

By means of the Lyapunov stability theory, system, (A, B, A%C), is
stabilizable and the control policy v; = Kz is stabilizing.

(a) < (b). It follows from Theorem 3 of [ 18], system, [A, B, C|d],
is stabilizable in the mean square sense if and only if the following
CRE:

Z=AZA+Q —AZBL 'BZA, (C.9)
d—1
X=Z+ Z(A/)"“ZBL”B/ZAI'“, (C.10)
i=0
has a unique positive definite solution Z > 0, where
L=BZB+c?C'’XC+R, Q >0, R> 0. (C.11)
By (C.9), we obtain
—Z+AZA+Q =AZBL"'BZA > 0. (C.12)
Applying (C.12)in (C.10) leads to
d—1
X=Z+ )Y AVN-Z+AZA+ QA
i=0
d—1
=(AY'ZA"+ > (A QA" (C.13)
i=0
In this case, the parameter L in (C.11) can be rewritten as
L=R+BZB+ c%C'(A)zAC
d—1
+0? ) CAYQAC, (C.14)

i=0
Therefore, the coupled Riccati equation (C.9)-(C.10) is equivalent
to the following GARE:

Z=AZA+0Q — A’ZB(B’ZB +02C'(A)YzAYC

d—1 ' . _q
+ 02 ClAyQAC + R) BZA. (C.15)
i=0

On the other hand, for system, (A, B, A“C), consider the following
infinite horizon LQ optimization problem:

(o]
=Y ElZ/Qz + v{Rov,],

t=0

where Q > 0, Ry = o2 Y "' B(A')QAB + R > 0. It follows
from [8], system, (A, B, A%C) is stabilizable in the mean square
sense if and only if the following GARE:

P=APA+Q —APB(R, + B'PB
+ oC'(A)'PAYC) ' BPA,

(C.16)

(C.17)
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has a positive definite solution P > 0. When P = Z, it is evident
that the GARE (C.17) is equivalent to (C.15), which indicates that
the mean square stabilization of [A, B, C|d] is equivalent to that of
system (A, B, AYC).

(e) < (f). Suppose that there exist matrices K and P >
0 satisfying (20). By utilizing Schur complement decomposition
in [20], we have

—P * *
S=|A+BK —P! x | <0, (C.18)
oAlCK 0 —p!

where * represents the corresponding transpose part. Then, the
matrix transformation technique gives that

[p~' 0 o] [P 0 0O
A=|0 1 o0ofs|{o I o0
0 0 I 0 0 I
—p1 * *

= |AP~' +BKP~! —p! <0, (C.19)
| oA'CKP™! 0 —p!

which is equivalent to (21) withS = P™' > 0and Y = KP~!.
Conversely, if there exist matrices Y and S > 0 satisfying (21), it is
easy to verify that (20) holds forP =S~ > 0and K = Y5~
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