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Robust H*° Control of an Uncertain System
Via a Stable Output Feedback Controller

Ian R. Petersen

Abstract—This technical note presents a new approach to the robust
control of an uncertain system via a stable output feedback controller. The
uncertain systems under consideration contain structured uncertainty
described by integral quadratic constraints. The controller is designed
to achieve absolute stabilization with a specified level of disturbance
attenuation. The main result involves solving a state feedback version of
the problem by solving an algebraic Riccati equation dependent on a set
of scaling parameters. Then two further algebraic Riccati equations are
solved, which depend on a further set of scaling parameters.

Index Terms—Absolute stabilization, H°° control, integral quadratic
constraints, strong stabilization.

I. INTRODUCTION

This technical note considers the problem of robust H °° control via a
stable output feedback controller. It is well known that the use of stable
controllers is preferable to the use of unstable feedback controllers
in many practical control problems; e.g., see [1]-[3]. Indeed, the use
of unstable controllers can lead to problems with actuator and sensor
failure, sensitivity to plant uncertainties and implementation problems.
This has motivated a number researchers to consider problems of H *
control via the use of stable controllers; e.g., see [1]-[4].

In this technical note, we propose a new approach to the problem
of robust H°° control via a stable output feedback controller. We con-
sider a class of uncertain systems with structured uncertainty described
by integral quadratic constraints (IQCs); e.g., see [5] and [6]. Indeed,
our results build on the results of [5] which provide necessary and suffi-
cient conditions for the absolute stabilization of such uncertain systems
with a specified level of disturbance attenuation (but with no require-
ment that the output feedback controller is stable). The key idea behind
our approach is to begin with an uncertain system of the type consid-
ered in [5] and then add an additional uncertainty to form a new uncer-
tain system. This additional uncertainty has the property that for one
specific value of the uncertainty, the new uncertain system reduces to
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the original uncertain system and thus any suitable controller for the
new uncertain system will also solve the problem of absolute stabiliza-
tion with a specified level of disturbance attenuation for the original
system. Also, for a different value of the new uncertainty, the new un-
certain system reduces to a certain open-loop system in such a way that
the controller is forced to be stable. Because our approach involves the
addition of new uncertainties, our results provide only sufficient condi-
tions rather than necessary and sufficient conditions for absolute stabi-
lization with a specified level of disturbance attenuation. However, be-
cause the new uncertainty is explicitly constructed, this can give some
indication about the degree of conservatism introduced.

Our main result is obtained applying the results of [5] to the new un-
certain system. This gives a stable output feedback controller solving a
problem of absolute stabilization with a specified level of disturbance
attenuation. This is achieved by solving a pair of algebraic Riccati equa-
tions dependent on a set of scaling parameters. The controller obtained
is of the same order of the plant.

The remainder of the technical note proceeds as follows: In Section 1T
of the technical note, we set up the problem of absolute stabilization
with a specified level of disturbance attenuation via a stable output
feedback controller. Section III introduces the new uncertain system
for which we will apply the results of [5] in order to obtain a stable con-
troller which guarantees absolute stabilization with a specified level of
disturbance attenuation. The construction of this new uncertain system
involves solving a state feedback version of the approach of [5] ap-
plied to the original uncertain system. This involves solving an alge-
braic Riccati equation of the H °° type which is dependent on a set of
scaling parameters. This leads to our main result which is a procedure
for constructing the required stable controller. This procedure involves
solving a pair algebraic Riccati equations of the H > type which are de-
pendent on an additional set of scaling parameters. The final controller
is constructed from the solutions to these Riccati equations. Section IV
presents an example which illustrates the theory presented in the tech-
nical note. This example, which involves an H control problem for
a linear time-invariant (LTI) system without uncertainty, is taken from
[2]. We show that for this example, our approach is slightly less con-
servative than the approach of [2].

II. PROBLEM STATEMENT
We consider an output feedback H > control problem for an uncer-
tain system of the form
k
z(t) = Ax(t) + Biw(t) + Bau(t) + Z D.&.(1)
s=1
z(t) = Cia(t) + Disu(t)
<1 (t) = Ifll’(t) =+ Gl u(t)

ke (t) = ka(t) + Gku(t)

y(t) = Cax(t) + Dayw(t) (D
where x(t) € R" is the state, w(t) € RP is the disturbance input,
uw(t) € R™ is the control input, z(t) € R? is the error output,
G eRM, ... G (t) € R"* are the uncertainty outputs, &1(t) €
R™,...,&(t) € R"* are the uncertainty inputs , and y(t) € R' is
the measured output. The uncertainty in this system is described by a
set of equations of the form

Gty =1 (.G O)ly)

& (t) =or (£ G ()p) 2
where the following IQC is satisfied.

0018-9286/$25.00 © 2009 IEEE
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Definition 1: (IQC; see [5] and [6]) An uncertainty of the form (2) is
an admissible uncertainty for the system (1) if the following conditions
hold: given any locally square integrable control input «(-) and distur-
bance input w(-), and any corresponding solution to the system (1) and
(2), let (0, #..) be the interval on which this solution exists. Then there
exist constants di > 0,...,d; > 0 and a sequence {¢; }$2; such that
t; — t«,t; > 0 and

t; ) t; )
/ ||5s(t)||‘dt§/ NCOPdt+ds YiVs=1,....,k. (3
0 J0

Here, || - || denotes the standard Euclidean norm and L2 [0, co) denotes
the Hilbert space of square integrable vector valued functions defined
on [0, oc). Note that ¢, may be equal to infinity. The class of all such
admissible uncertainties £(-) = [€1(+), . .., &k (+)] is denoted E.

For the uncertain system (1) and (3), we consider a problem of abso-
lute stabilization with a specified level of disturbance attenuation. The
class of controllers considered are stable output feedback controllers

of the form die(t) = Aewo(t) + Boy(t)
u(t) = Ceaelt) @)

where A. is a Hurwitz matrix.

Definition 2: The uncertain system (1) and (3) is said to be ab-
solutely stabilizable with disturbance attenuation ~ via stable output
feedback control if there exists a stable output feedback controller (4)
and constants ¢; > 0 and c2 > 0 such that the following conditions
hold:

1) For any initial condition [#(0), 2.(0)], any admissible uncertainty

inputs £(-) and any disturbance input w(-) € L2[0, c0), then

[e()swe(-)su(-)s &1 () - -+ &k ()] € L2[0, 00)

(hence, t. = o0) and
k
2z 4 eI + TuON3 + 3 1E O3
s=1

k
<er (2O + [lze (O + lwOIE + > ds| . (5)
s=1

2) The following H °° norm bound condition is satisfied: If z(0) = 0
and x.(0) = 0, then

k
10l = ez 3 .
(1B

Here, ||¢(-)||2 denotes the L2 [0, oo) norm of a function ¢(-). That
is, la()Iz = 57 la(t)]>dt.
Assumption 1: The uncertain system (1) and (3) will be assumed to
satisfy the following conditions:
i) The pair (A, C1) is observable.
ii) The pair (A, B1) is controllable.

J& < 4% (6)

sup sup
w()€L2[0,00) [€1(+),..,61()]EE

III. THE MAIN RESULTS

The key idea behind our main result is to introduce some extra un-
certainty into the uncertain system (1) and (3). This is done in such a
way so that the controller must not only achieve absolute stabilization
with disturbance attenuation v when applied to the original uncertain
system (1) and (3) but also the controller must achieve internal stability
when applied to a “null” system; i.e., the controller itself must be stable.
We first consider a state feedback version of the problem considered in
[5]. Using the results of [5], we can give a Riccati equation condition
for the uncertain system (1) and (3) to be absolutely stabilizable with
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a specified level of disturbance attenuation via a state feedback con-
troller. The Riccati equation under consideration is defined as follows:
Letm > 0,..., T > 0 be given constants and consider the algebraic

Riccati equation
y 1oAY y —175 A
(A= BB DGy ) X+ X (4 - BB DGy

£ X (Buéi - B2E1_1B'2) X

+Ci (1= DB DY) G =0 %)
where c Dis
. VTIK, . VTiIGL
Ch = . ; Dz = .
\/T_L"I{k \/T_ka
El :[)12[)12
Bi=[y"'B & 'Di Ve ' Dil. ®)

Assumption 2: The uncertain system (1) and (3) will be assumed to
be such that £y > 0 forany 71 > 0,...,7 > 0.

‘We now present a result which follows directly from [5].

Lemma 1: Suppose the uncertain system (1) and (3) satisfies As-
sumptions 1 and 2 and is absolutely stabilizable with disturbance atten-
uation v via a controller of the form (4) (but which is not necessarily
stable). Then, there exist constants 71 > 0,..., 7% > 0 such that the
Riccati (7) has a solution X > (). Furthermore, the uncertain system
(1) and (3) is absolutely stabilizable with disturbance attenuation + via
the state feedback controller

u(t) = Kz(t) )

where

K = —E;7'"(BLX + D},Ch). (10)

Proof: If the system (1) and (3) satisfies Assumptions 1 and 2 and
is absolutely stabilizable with disturbance attenuation v via a controller
of the form (4), it follows from the Proof in [5, Theor. 4.1] that there
exist constants 7, > 0,..., 7, > 0 such that the controller (4) solves
the H control problem defined by the system

i(t) = Ax(t) + Byi(t) + Bau(t)
2(t) = CA’1»7f“(7‘) + blzn(f)

y(t) = Cox(t) + Doy (t) (11)
and the H°° norm bound condition
S 2
ja ‘ IIf(-)Ilz <l "
fu(-)eLz[o.oo)s,].ly%)oj):o,.yc(o):o ||w(')||§ (12
Here 1
() = [yw() Téi() VTEE()'],
) =[20)" G VTEG()' T

and the matrix coefficients B s ¢, , and D1 2 are defined by (8) and

D21 = [’}"_1D21 017y Orxry ] - (13)
Then, it follows from a standard result on H*° control (e.g., see [7,
Theor. 3.3]) that there exists a state feedback control law v = Kz
which stabilizes the system (11) and leads to the satisfaction of the H *°
condition (12). Furthermore, it also follows from standard H °° control
theory (e.g., see [7, Coroll. 3.1] or [8, Theor. 4.8 and Sec. 4.5.1]) that the

Riccati equation (7) has a solution X > 0 and that the corresponding
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state feedback controller (9) and (10) stabilizes the system (11) and
leads to the satisfaction of (12). It now follows using the same argument
that is used in the [5, proof of Theorem 4.1] that the state feedback
controller (9) and (10) absolutely stabilizes the uncertain system (1)
and (3) with disturbance attenuation ~. O
‘We now suppose that constants 71 > 0, ..., 7% > 0 have been found
such that the Riccati (7) has a solution X > 0 and we will use the
corresponding state feedback gain matrix /' defined in (10) to define a
new uncertain system as follows:
k41
#(t) = Ax(t) + Biw(t) + Bau(t) + > D.&y(t)
s=1
Z(t) = Clx(t) + -]E},».H + Dlg’u(t)
G(t) = Kia(t) + Fi&esr + Gru(t)

Ce(t) = Krae(t) + Febigr + Gru(t)
Gt () = Ky a(t) + Grpru(t)

y(t) ICQ;E(t)+D21’w(t) (14)
h ~ 1 ~ 1
where - i=a4 5B By= 3By Dy =By

i 1 ) . 1
Ci=C1 + §Dlzﬁ; J=D1s; D= §D12
- 1 ~ 1
K =K + §G1K; L =G; G = §G1
R L1
ka:ka+§Gka; Fp,=Gr; Gip= 5Gk

_ 1. = B

K41 = 5[&: Gk+1 = _§Irn><7n- (15)

Also, we extend the IQC (3) to include the additional uncertainty input
Ekt1

t; ; t; .
/ ||5s(t)||2dt§/ NCOIPdt+ds Vi ¥V s=1,...,k+1.
J0O J0

(16)

Here, dj41 is any positive constant. We consider two special cases of
the uncertainty input x4 .

1) Case l: €x41(t) = (o1 (t) = (1/2) Ka(t) — (1/2)u(t). In this
case, it is clear that this uncertainty input satisfies the IQC (16). Also,
it is straightforward to verify that with this value of £;41(t) the system
(14) becomes

k
#(t) = (A+ BoK) a(t) + Buw(t) + Y Dobo(t)
s=1

2(t) = (C1 + D12 K) «(2)
Gt) = (K1 4+ G I) a(t)

y(t) = Cou(t) + D21w(t) 17
where the IQC (3) is satisfied. However, the uncertain system (17) and
(3) is the closed-loop uncertain system obtained when the state feed-
back control law (9) and (10) is applied to the original uncertain system
(1) and (3). Thus, according to the construction of A" and Lemma 1, this
uncertain system will be absolutely stable with disturbance attenuation
~. Also note that for the system (17), the control input «(¢) (which is
the output of the controller) does not affect the system.

2) Case 2: E’-"-H (t) = —Ck_H (f) = —(1/2)[{1@) + (I/Z)u(f)
In this case, it is clear that this uncertainty input satisfies the IQC (16).
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Fig. 1. Block diagram corresponding to Case 1.
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Fig. 2. Block diagram corresponding to Case 2.

Also, it is straightforward to verify that with this value of ;41 (t) the
system (14) reduces to the original system (1).

In order to obtain our main result, we will apply the results of [5]
to the uncertain system (14) and (16). Indeed, if the uncertain system
(14) and (16) is absolutely stabilizable with disturbance attenuation
via an output feedback controller of the form (4) (not necessarily stable)
then it follows from Case 1 above that for the corresponding value of
the additional uncertainty, this is equivalent to the open-loop situation
illustrated in Fig. 1. In this block diagram the block (X.;) refers to the
closed-loop uncertain system defined by (17) and (3) and the block C'
refers to the output feedback controller of the form (4). Since definition
of absolute stabilizability with disturbance attenuation ~ requires the
stability of the entire closed-loop system, it follows that the controller
must be stable.

It follows from Case 2 above that for the corresponding value of
additional uncertainty, when the controller (4) is applied to the uncer-
tain system (14) and (16), this is equivalent to the situation shown in
Fig. 2. In this block diagram, the block (X) refers to the original uncer-
tain system defined by (1) and (3) and the block C refers to the output
feedback controller of the form (4). From this, we can conclude that the
output feedback controller (4) solves the original problem of absolute
stabilizability with disturbance attenuation ~.

Combining the conclusions from both cases, we can conclude that
the output feedback controller of the form (4) obtained by applying re-
sults of [5] to the uncertain system (14) and (16) is in fact a stable output
feedback controller which solves the problem absolute stabilizability
with disturbance attenuation v for the original uncertain system (1) and
(3). This leads us to the main result of this technical note which is stated
in terms of a pair of algebraic Riccati equations. The Riccati equations
under consideration are defined as follows: let 71 > 0,..., 741 > 0
be given constants and consider the Riccati equations

(A = ByET ' DUuCy) X + X (A - BB DlaCh)
+X (BB - BB BY) X

+C1 (I - DET' DY) CL =0 (18)
(A= BiDy By P Co) Y +Y (A - BiDb, By Gy

+Y (é{él - C’;E’g_léz) Y

+ By (I-D5 By Do) By =0 (19)
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where

Cy =Cs + Doy D, (L}xq - D11D;1)
Doy = Doy Dy (Tixq — 1_7111_741)_1 Diys

Ci = (Ijxg— D1 Dyy) 2 &,

Dy = (L}xq - D11D41)_(1/2) Dy,
E] :D£2D12; EQ :Dmbél
B = ~*1B1~ Vi ' Dy Vi1 Digr]
- ¢,
_ Vi K,
Ch = .
Ry o
OqXp 0q><7‘1 Oq)(r];, \/;L.ﬁ']
Onixp Oy Onixry =Ty
Dll =
()thp ()thrl ()herk \/\{%Fk
L ()m Xp ()mxm ()mxrk ()mxm, i
_ VGl
D12 = .
L/ 7~'k+lék+1
Dy = [7_1D21 Ol)(r-l ler;ﬂ Or1xm ] - (20)

Here, g =q+h1---+hpr+mandp=p—+7r1---+ 7 +m.
Assumption 3: The uncertain system (1) and (3) will be as-
sumed to satisfy the following additional assumptions for any
71> 0, Tk > 0:0) By > 0;i) Eo > 0;iii) D1y DYy < 1.
Theorem 1: Suppose that the uncertain system (1) and (3) satisfies
Assumptions 1-3 and that there exist constants 71 > 0,...,7% > 0
such that the Riccati (7) has a solution X > 0 and let

K = —E; '(B'2X + D},()). 1)

Furthermore, suppose there exist constants 71 > 0, ..., Tx4+1 > 0 such
that the Riccati (18) and (19) have solutions X > 0 and ¥ > 0 and
such that the spectral radius of their product satisfies p(XY) < 1.
Then the uncertain system (1) and (3) is absolutely stabilizable with
disturbance attenuation v via a stable linear controller of the form (4)

where

A.=A. - B.D2C,

A.=A4 B:C. - B.Co+ (B1 — B.D2) B\ X
B.=(I-YX) ' (YCy+ B, Dy)ES!

C.= — E;Y(BYX + D,Ch).

(22)

Proof: It follows via a similar argument to Proof in [5, Theor. 4.1]
that the uncertain system (14) and (16) is absolutely stabilizable with
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(Ecl)

Fig. 3. Open-loop block diagram arising using an output injection approach.

disturbance attenuation ~ via a controller of the form (4) if and only if
there exist constants 7, > 0, ..., 7x+1 > 0 such that the controller (4)
solves the H® control problem defined by the system

#(t) = Az(t) + Biw(t) + Bau(t)

f(f) = ClT(f) + Dllil_/'(t> + Dlzu(f)

y(t) = Cow(t) + Daw(t) (23)
and the H norm bound condition
_ [EQIE
J = sup ——= < L. (24)
@(-)EL3[0,00),2(0)=0,z.(0)=0 ||@()]I3
Here
w() = [yw(:)" V&) Vi &esr ()]
2()=12()" VAa) V1 Cer ()]

and the matrix coefficients B1, C1, D11, D12, and D»; are defined by
(20). Furthermore, it follows from standard loop shifting arguments in
H*° control theory (e.g., see [8, Sec. 4.5.1 and 5.5.1] and [9, Sec. 17.2])
that the H°° control problem (23) and (24) has a solution if and only if
the Riccati equations (18) and (19) have solutions X>0andY >0
and such that the spectral radius of their product satisfies p(XY) < 1.
Furthermore in this case, a controller of the form (4) which solves the
H° control problem (23) and (24) is defined by the (22).

Hence, if the conditions of the theorem are satisfied, then the con-
troller (4) and (22) is absolutely stabilizing with disturbance attenua-
tion ~ for the uncertain system (14) and (16). Then, using the arguments
given above, it follows that the controller (4) and (22) is stable and is
absolutely stabilizing with disturbance attenuation + for the uncertain
system (1) and (3). O

Remark 1: The basis of our approach is to use a state feedback con-
troller to define a new uncertain system which leads to the open-loop
situation shown in Fig. 1 for a particular value of the additional uncer-
tainty. However, one could equally apply a dual approach in which an
output injection (e.g., see [10] and [9, Sec. 16.5]) is used to define a
new uncertain system which leads to the open-loop situation shown in
Fig. 3.

In practice, one could try both approaches and then chose the one
which gave the smallest value of the disturbance attenuation parameter

~

Y.
Remark 2: The key idea of this technical note involves introducing

a new uncertainty. This approach will inherently lead to some conser-
vatism. However, the new uncertainty is a constant but unknown un-
certain parameter. Hence, the conservatism of our approach could be
reduced by introducing multipliers to exploit the structure of this ad-
ditional uncertainty such as Popov type multipliers (e.g., see [11]) or
Zames-Falb type dynamic multipliers (e.g., see [12]). However, the use
of dynamic multipliers would lead to a higher order controller.

IV. ILLUSTRATIVE EXAMPLE

In this section, we consider an example originally presented in [2].
This example illustrates the theory developed above and also enables us
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to compare the conservatism of the approach of this technical note with
that of the approach of [2]. Note that [2] considers only problems of
H** control for LTI systems with a stable controller whereas our results
allow consideration of problems of robust H control for uncertain
systems with an IQC uncertainty description. However in this example,
we limit our attention to an H > control problem for an LTI system
without uncertainty.

The example in [2] is a mixed sensitivity H °° control problem cor-
responding to a plant transfer function

(s+5)(s—1)(s—5)

PO = D+ 2= )5~ 20)(5 = 50)

and weighting transfer functions

Wi(s) = ——

. Wa(s)=0.2.
panE Wa(s) =0

The H®° optimal control problem under consideration is to find

Wi(l1+ PK)™!
WoK(1+ PK)™*

Yopt =

n
K stabilizing P
= oo

This H problem leads to a system of the form (1) described by the
following state equations:

46 —-12.656 -—-8.398 —-2.930 0
32 0 0 0 0
i) =] 0 8 0 0 0 |«
0 0 4 0 0
-1 0.031 0.098 —-0.024 -1
0 1
0
+ 0w+ |0 u)
0 0
1 0

00001 0
#(t) = {0 00 0 o]x(tH[o.Q]"(”
y(t)=[1 0.0313 0.0977 —0.0244 0]x(t)

+ w(t). (25)
Itis shown in [2] that the standard H °° central controller for this system
is unstable for any value of the disturbance attenuation parameter y >
Yopt = 34.24. We now apply the approach outlined in our main result
Theorem 1 to this system. For v = 42.4 and 71 = 0.34, we find
that the conditions of Theorem 1 are satisfied and we construct the
corresponding controller (4) where

r—0.1816 —0.0209 0.0023 —0.0061  0.0000
1.7686 —0.0543 —0.1696 0.0424  —0.0005

A.=10° x | 1.1174 —0.0269 —0.1091 0.0273 —0.0003
—0.6218 0.0194  0.0647 —0.0152  0.0002
L 0 0 0 0 —0.0010
r—0.1294
1.7366

B.=10% x | 1.1174
—0.6218
L 0.0010

C.=[-100.4857 —12.5633 —1.9669 —0.0025 O0].

This controller is stable and has poles at s = —177.64£175.91j5,s =
—0.28833, s = —4.6508, s = —1.0000. Furthermore, when this con-
troller is applied to the system (25), the resulting closed-loop system
has a maximum singular value plot as shown in Fig. 4. From this, we
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Singuler Vahies

Singular Values (d8)

Frequency (radisec)

Fig. 4. Closed-loop maximum singular value plot with stable controller.

can see that this stable controller does indeed solve the H “° strong sta-
bilization problem under consideration with a maximum closed-loop
singular value of 32 dB. This corresponds to a closed-loop H “ norm
of 40.11. This compares to closed-loop H “° norm of 42.51 which was
obtained using the method of [2]. Thus, we can conclude that for this
example, the approach is this technical note is slightly less conservative
than the approach of [2].

V. CONCLUSIONS

In this technical note, we have presented a new approach to the
problem of absolute stabilization with a specified level of disturbance
attenuation via the use of a stable output feedback controller. The key
idea of our approach is to add an additional uncertain parameter to the
original uncertain system. For one value of this additional uncertain
parameter, the new uncertain system reduces to the original uncertain
system and for another value of the additional uncertain parameter, the
system reduces to a system in which the control input has no effect and
so the controller is effectively in open loop. This forces the controller
to be stable.

A number of possible areas for future research are motivated by the
results of this technical note. One would be to reduce the conservatism
of the approach by introducing dynamic multipliers to exploit the fact
that the additional uncertain parameter is really only required to be con-
stant but unknown. The use of such dynamic multipliers would result in
the synthesis of a controller which was of higher order than the original
plant. Also, it would be useful to carry out an investigation into the use
of optimization tools in order to construct the parameters on which the
main result depends. Furthermore, one could consider extensions to the
main results which require the controller to have additional properties
other than stability such as satisfying a H®° norm bound or satisfying
a positive real condition.
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Comments on “On Optimal Control
of Spatially Distributed Systems”

Ruth Curtain, Fellow, IEEE

I. INTRODUCTION

Following in the footsteps of the paper by Bamieh ez al.[1] on spa-
tially invariant systems, the authors of the above paper [4] aim at de-
veloping a theory of spatial decaying operators for spatially varying
systems that are continuous in time, but discrete in space. This falls
clearly into the area of infinite-dimensional systems theory [2] and the
authors do quote results from this text. The theory is developed in great
generality, but even for the simplest class of spatially invariant systems,
the main result in Theorem 6 proves to be false. To explain this I ana-
lyse the claim for the very special class of spatially invariant systems
with scalar entries.

Consider the system

Ze(t) = Z a,r,[/:’r(f)—k Z b,«,l'u,l(t).,
I=—c0 I=—o0

ye(t) = Z ez (t) + Z dequs(t), rez ()
I=—oc0 I=—co

where a,, by, cr,dr € C and z-(t), ur(t),y-(t) € C are the state, the
input and the output vectors, respectively, at time ¢ > 0 and spatial
point r. This can be formulated as a linear system

A1) = (A2)(D) + (Bu)(t) @)
y(t) = (C=)(&)+ (Du)(B), >0 )
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where the spatially invariant operators 4, B, C, D are convolution op-
erators of the type 1" : £, — (» given by

T is bounded, i.e., is in £(£2) if and only if

o
t 6—17‘9
E r€

r=—o00

”T”% = €8SsUPg<p<ar < 0.

As in [1] the observation is made that if the Fourier transform T'(8) =
S Lt e~ *"% has an analytic continuation to an annulus around the
unitcircle R = {z € C:e™ " 7,7 > 0}, then there exists a
constant j such that

Ite] < pe 1" forall 0 < a < 7.

This motivates the introduction of so-called spatially decaying opera-
tors and weighted norms such as the following very special case

Jsup D frfe !, @)

<a<rt rez

T ==

This norm induces a x-Banach algebra S;°(C) (but not a B*-algebra
as the authors state-see later) as a subalgebra of £({2). Specialized
to this class of spatially invariant operators Theorem 6 reduces to the
following.

Theorem 6 for Scalar Spatially Invariant Systems: Consider the
x-Banach algebra S7°(C) and the spatially invariant system (1) with
A, B,C € 8§(C) and D = 0. If the control Riccati equation

AP+ PA—-PBB*"P+CC" =
has a unique nonnegative solution P € £({), then P € S°(C).
II. COUNTEREXAMPLE

Consider the system with the Fourier transforms 4 = 0, B = 10 —

e W — ¢ ¢ = 1,D = 0. The solution to the Fourier transformed

Riccati equation is
Q)= 15 3cosd 2mqa Zq ¢

The Fourier coefficients for &£ > 0 can be calculated from the formula

1 1 k0
qk_g/lo—e—‘g—e‘ge dé

76k

= —=(-V24)' =
\/_ \/_
where C' denotes the unit circle and 6 = —In(5 — V24) is a small
positive number. Since () is self adjoint we obtain the solution

Z

Note that it is readily verified by direct substitution that this satisfies
the Riccati equation.

Now A, B, C are trivially in € §7°(C) for arbitrary 7 > 0, but this
is not true for ). Although @@ € S°(C) for very small 7 < &, this
does not hold for 7 > §. This shows that Theorem 6 is false.

Q) = * cos k6.
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