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Abstract. In this paper, we review a number of well established methods to study the interconnection between D-stability
and p-values. The D-stability in economic, and dynamic systems plays a crucial role for maintaining equilibrium under
proportional changes in parameters, for instance, prices, production levels, or financial flows. The computation of
structured singular value a.k.a py-value is a well-known mathematical tool for analysis of systems appearing in robust
control. The u-value provides the quantitative measure of linear systems stability subject to structured uncertainties.
The approximation of an upper bounds of u-value plays a critical role for ensuring robust stability and performance
which guarantees in practical linear control systems. This article also presents the state-of-the-art mathematical meth-
ods for approximating upper bounds of u-values. The p-value is deeply interconnected with D-stability theory of
economic models. The key methods includes the computation of upper bounds of u-values for mixed real and complex

uncertainties, optimization based methods, linear matrix inequalities (LMI)-based techniques.

1. INTRODUCTION

In designing and mathematical analysis of linear control systems, the robustness and perfor-
mance plays an important role and are among the fundamental requirements. Furthermore, these
must operate in a reliable manner in the presence of structured or unstructured uncertainties. The

structured singular value, known as u-value, establishes most powerful mathematical framework
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to deal with the difficulties by quantifying the robustness, performance of a linear control system
subject to structured uncertainties.

The structured singular value was introduced by [5,6] in order to study and analyze the robust-
ness, performance, and structured uncertainties in the linear models. The mathematical framework
for the u-value is developed in such a way that it must characterize the robust stability and per-
formance in sense of Hw,. The most of the research on computation of mu-value problem involves
only the complex uncertainties which represent uncertainties due to unmodeled dynamics. The
complex uncertainties arises for the mathematical problems of robust performance. Furthermore,
almost all of practical applications of 1 involve at least one complex uncertainty.

The exact computation of p-value is an NP-hard problem, see [3]. The well-known example
is Kharitonov’s result for the polynomials having coefficients in the intervals, see [20]. The
computations against most general cases of uncertainties are very expensive, see [1,12].

In [8], an upper bound of u-value is approximated for the case of mixed real parametric, and
complex parametric uncertainties. The results for an upper bound are obtained by using the local
search methods. But, unfortunately, these local search methods are costly to implement, and hence
fail to determine the global solutions. The local methods yields global solutions, and as a result
one might get the tighter bounds.

In [5], an improved upper bound was obtained, but unfortunately no practical way for its
computation was presented. It was shown that the maximization to pr is exactly equal to the
computation of , at its global maximum, but not the local maximum.

At Honeywell’s Systems and Research Center, J. Wall began using the generalization of Os-
borne’s routine [7] to approximate an upper bounds to u-values. He was able to find the local
maximum for the lower bounds of u-values by using the gradient method. The Osborne’s algo-
rithm is to minimize the Frobenius norm instead of the minimization of the maximum singular
value, and then right scaling yields an approximation to an upper bounds. A less general approx-
imation to an upper bounds based upon Perron eigenvectors was suggested by Safonov [14].

The computational issue related with the computation of y has been studied by very many
authors, see [18], and references therein. A Matlab Toolbox is also available to determine the
bounds of u-values, see [10]. In [3], a best known result for the approximation to an upper bound
of u-value was proposed by Fan, Tits, and Doyle [15]. The results for an upper bounds were
generalized from an earlier results to an upper bound of u-value by Doyle [6], and this upper

bound in convex.

2. INTERCONNECTIONS BETWEEN D-STABILITY AND [/-VALUES

In this section, we review a number of well established methods to study the interconnections
between D-stability and u-values. Furthermore, we present the methods which study and analyze

the stability, D-stability, strong D-stability for linear models from economics.
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2.1. D-stability, Strong D-stability and p-values: In [19], some new and interesting theoretical
results were presented on interconnections between D-stability, and u-values. Furthermore, the
interconnections between strong D-stability, and u-value were analyzed and presented. The
following theorem [19] show that M € IR""" is stable matrix, and 0 < HB(#) <1.

Theorem 2.1. Let M € R™". Then, M is D-stable if and only if M is stable, and 0 < y]B(A%) <1

The following theorem [19], gives the results on the interconnections between D-stability and

u-values.

Theorem 2.2. Let M € C"". Then, M is D-stable if and only if Re(Ax(PM + M*P)) >0, Vk =1 :
n,YPeQ and 0 < ug(A) < 1, where A = (il, + PM + M*P)~(il, — PM — M*P), Q) is the set of

positive diagonal matrices.

The following theorem [19] results in the interconnections between strong D-stability and u-

values.

Theorem 2.3. Let M € C™". For a Hermitian matrix A € C"", M = . Then M is strongly D-stable if
M is stable and for y > 0, the matrix M + G is D-stable, with

G=((M®A)A+AM®A)), AcB, |Gl <.

Following theorem [19] gives the interconnection between p-values and strong D-stability when

the given matrix can be decomposed in term of a skew-symmetric matrix.

Theorem 2.4. Let M € R"". Then M = S + A, a strongly D-stable matrix if ST = —S, and for z # 0,
zTAy <0, and
0<pup(il, +S+A)(il,-S-A) <1.

Theorem 2.5. Let M € R"". Then M = S+ A, ST = =S, and for z # 0, zT Ay < 0 if and only if

0 < up(A) with
A (0 S+A)'
I, O

2.2. Interconnections between H-stable, D(«)-stable matrices and p-values: The new theoretical
results on the interconnection between H-stable matrices, and p-values for a family of squared real
or complex valued matrices were analyzed and presented in [16].

Following Definition 2.1 is taken from [2].

Definition 2.1. The n-dimensional real-valued matrix A € R™" is known as (multiplicative) H-stable if

HA is a stable matrix for each symmetric positive-definite matrix H.
Theorem 2.6 shows that A € C"™" is H-stable matrix whenever H > 0, a positive definite matrix.

Theorem 2.6. Consider that A,H € C"™",H > 0, a positive definite matrix. If A is H-stable matrix for
each H > 0, then H > 0, a positive definite matrix whenever A is a H-stable matrix.
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The following Theorem 2.7 gives an interaction between H-stability and u-values.

Theorem 2.7. Let A € R™". Let A be a H-stable matrix. Then for easch H € H",0 < up (ﬁ) < 1, with
Ht={H:A(H)>0,Vi=1:n},
and B represent set of block-diagonal uncertainties.

Theorem 2.8. Let A,H € C"™",H > 0, a Hermitian positive semi-definite matrix. If Re(Ai(AH)) =
Re(A;(H)) for each H > 0, then Re(A;(A)) > 0,Viand

0 < pp ((ils +A) (il - A)) <1, i = V-1.
Following theorem acts as a bridge between D(a)-stable matrices and u-values.

Theorem 2.9. Let A € R™". Then given matrix A is D(a)-stable iff
Re (A;(diag(dil[a]))A + AT (diag(dud[ax]))) > 0, Yi=1:nVk=1:p, 1<p<n,
and 0 < ug(M) < 1, where matrix M is obtained from A as
M = (il, + diag (dl ] ) A + AT(diag(dkkI[ak])))_l (iL,, — diag(dud[ar] ) A — AT (diag (del[ax])) ) -
Theorem 2.10 yields the necessary conditions for given matrix A € C*" to be D(«a)-stable.

Theorem 2.10. Let A € C"". A necessary condition for given matrix A to be D(«)-stable matrix is that
A = B (Hermitian matrix B € C"™") is a stable matrix, and 0 < up ((iIn +eB)71(I, - eB)) <1

Theorem 2.11. Let A € C"". Then matrix A is D-semistable iff A is semi-stable matrix, and A (A + vw*) #
0, Yk, with vw*, a rank-1.

The following theorem 2.12 implies that a given a square complex-valued matrix is D-semistable

matrix if and only if it is a semi-stable matrix, and the p-value is bounded by 1.

Theorem 2.12. Let A € C"". Then A is D-semistable matrix iff A is semi-stable matrix, and 0 < ug(M) <
1, where

M = (i, + A)"Y(il, - A),
with A = A+ vw* for v,w € C".,

3. MATHEMATICAL METHODS TO APPROXIMATE UPPER BOUNDS OF U-VALUES

3.1. The u-values for complex and real perturbations: The basic methods for the analysis, per-
formance, and robustness properties of feedback systems were reviewed in a much greater detail
in [5]. For (G, A) interaction, the objective could be to determine whether the error e is contain by
a set for the sets of inputs v, and an admissible perturbation A. The transfer function from v to e

maybe expressed as the linear fractional transformation

e = Fu (G,A)’() = (G22 + G21A(In - GllA)_lclz) 0.
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In the robust stability analysis of feedback system, the plant uncertainties can be used to desta-
bilize the nominal stable system. The term stability is taken in the sense that all the real parts
of eigenvalues are strictly negative. These setting allows to have the following result [5] for the
robust stability.

Theorem 3.1. (Robust stability, unstructured) The system is stable for A, 5(A) <1 & ||G11lle < 1.

In the above Theorem 3.1, the term unstructured refers to the fact that the admissible perturba-
tion A is bounded, otherwise it is unknown. For the practical problems, the uncertainties consists
of a number of parameter variations, and a number of multiple norm bounded perturbations. The
uncertain coefficients in differential equation models of some physical systems generates the pa-
rameter variations, and the effect of unmodeled dynamics cause the norm bounded perturbations.

The uncertainty set A has a block-diagonal structure
A = {diag (51,00, ,0m; A1, Do, -+, Dy) © 6 €R, Aj e CRki)L
It can also be of the form of a bounded subset
BA:={AeA: 5(A) <1}

One can easily generalized the uncertainty set while taking various number of repeated real or
repeated complex scalar blocks, and a number of full real or full complex blocks. The non-square
type of uncertainties maybe overcome by augmenting the interconnection structure with a fixed
number of rows or a fixed number of columns having all zero elements.

The sufficient conditions on the robust stability can be obtained for a given A € BA. The
computation of structured singular values (u-values) is to obtain the precise generalization of

Theorem 3.1. The p-value is a positive real-valued function, and satisfies property

n
[TA-MA) £0, v AcA, 5(A) <a & auM)<1.
=1

On the other hand if (M) # 0, means that 3 A € A such that []"_; Ai(I, - MA) = 0, then
pa(M) := min{g(A) : det(I, — MA) = 0},
with min is taken over A € A. A generalization of Theorem 3.1 is given as below, (see [5]).
Theorem 3.2. (Robust stability, structured) The system is stable for all A € BA < ||G11lly < 1, where
Gl := sup p[G(jw)],
the sup is taken over w.

In Theorem 3.2, [|G11]|, is not a norm, but a notation which depends not only on G but also also

on the structure of A.
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3.1.1. The u-value for complex uncertainties: The robust performance and stability subject to struc-
tured uncertainty reduce down to the problem of computing u-value for the constant matrices
G(jw). The sup taken over all w for the approximation of p-values. In this section, we begin with
outlining some of the fundamental properties of p-values against complex perturbations. We con-
sider the approximation of u-values as a natural extension to the spectral radius, and the spectral
norm (the computation of the largest singular value &). Then, we focus on the characterization of
the p-values in term of p, the spectral radius, and 5, the largest singular values.

We start with the consideration that A as the sub-algebra of structured matrices satisfying
{Al, : A € C} € A c C"". The spectrum of M € C"" w.r.t A is defined as

Spec(M) :={A € A : det(I, - MA) = 0},
and the inverse spectrum is defined as
InvSpec(M) := {A € A : det(I, - MA) = 0}.
The u-value as a natural generalization to spectral radius can be easily verified that
pa(M) = sup omin(D),

where sup is taken over A € Spec(M). On the other side, if pizyr) # 0, then we have

pa(M) = sup oo (B

with sup taken over A € InvSpec(M).

The characterization as a result yields that the approximation of u-values is the generalization
to the computation of G, the largest singular value. The u-value also acts as the spectral radius p,
or the computation of G, the largest singular value.

For A = {Al, : A € C} = ua(M) = p(M), and for A = C"" = up(M) = 5(M).

Remark 3.1. For the set of block-diagonal matrices A, one can show that following results holds true
p(M) < ua(M) < 5(M).
Remark 3.2. The bounds for p(M) < ua(M) < (M) can be improved to
sup p(MU) < ua(M) < inf 6(DMD™),
with sup taken over U € U, and inf taken over D € D.
Note: In remark-2, U, and D are the sets such that for A € A, we have that
Uel=a(UA) =5(A),

and
DeD = D'AD = A.
Further,
Ue U= up(MU) = ua(M),
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and
D €D = ua(DMD™) = ua(M).

The lower bounds of p-value in term of p(MU) has the property of achieving p-values which
is independent of the choice of number of blocks. The quantity p(MU) can have only multiple
local maximums but not the global maximum. The approximation to upper bounds of u-value is
relatively easy since the computation of 5(DMD™!) have only global minimum. The upper bound

offers a better alternative to the approximation of u-values.

3.1.2. The u-value for real uncertainties: Consider the block-diagonal structure A with only pure

repeated real uncertainties, that is,
A = {diag (61,02, ++ , Om; D1, Do, -+, D) 1 6 € R, Aj € CHiM
For such a choice of A, itis possible that Spec(M), and InvSpec(M) maybe an empty set. We consider
T— [Tll le]‘
Tn T»
and we assume that det(I,, — T)yM) # 0 such that F;(T,M) = Ty1 + T1oM(I, — TooM) ™' Toy is well-
defined. The following Lemma-1 [5] gives a useful scaling.
Lemma 3.1. Consider that A T so that BA C {F,,(T,A) : 5(A) < 1}, then
G(F(T,M)) <1= pua(M) <1.

According to Lemma-1, we can obtained an upper bounds of the p-values by using T. The
next step involve the identification of set containing T’s which must satisfy Lemma-1. The use of
Lemma-1 results that u(M) < g(M), where (M) yields an upper bounds to u. For the case when

there are no real parameters, then
a(M) = inf 6(DMD™),
where inf is taken over D € D.

3.2. An improved upper bound of p-values [8]: For a given matrix M € C™", and A, the set of

block-diagonal matrices having mixed real and complex uncertainties. For x # 0, we have
AMx=x, AeA, |x||=1.

Consider that Q, € R™", Q. € R™" defined as
Q=[L 0o, Q=[o L]

Further, we may have that

0rQ:Mx = Qrx, and AQ-Mx = Qcx,
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where 6, € R, A, € C"™. The necessary and sufficient conditions to achieve that for some A,
d(A;) <a,a>0,is that
al|QcMxl| = [|Qcxll.

Also, the necessary condition is to achieve that for some |6,| < a, 6,Q,Mx = Q,x is that

al|QyMx|| = [|Qrxl|-
The equation AMx = x implies additional constraints, that is, x; # 0, Vi,
Mx); Mx);
(Mx); _ (Mx); ij=1:n
X X j

For i = j, there exists n) € R such that
nMx);=x;, i=1:n.

This further implies that pua(M) = a;!, where 4. is the smallest a for which some x does exist

satisfying constraints. Take O = a1, then definition of yu-value can be reformulated as follows:

0 if )/A(M> =0,
Ha(M) = :
max {60, ||Q,Mx|| > 0||Qyxl|, |Q:Mx|| > 0l|Qcx|[} otherwise,
with
)/A(M) ={x€dB: J?]'(Mx)i = xi(Mx)j, i,j =1 :n}
and

x€dB:={xeC": | = 1.

Remark 3.3. The constraint %;(Mx); = x;(Mx) js1,j =1 :n can be written equivalently as xTMHE!x =

xHEIMx, i, j=1:n, with Eii being (n, n)-matrix having (i, j)-th non-zero entry.

For a number of repeated complex scalar blocks, we have that

M i M.X'
(Mx) :( )], fand j
X x]‘

ranging over indexes corresponding to the blocks under consideration. The above results can be

generalized by the following Theorem 3.3.
Theorem 3.3. For a given M € C*", and A, the set of block-diagonal matrices, the u-value is
0 if 7a(M) = 0,
ua(M) == ,
max{@, IQyMxl| = O]|Qqxll, g =1 n}, otherwise

where Q € A, and yA(M) given as

my, my+me
x € OB : xi(Mx); = % (Mx);; (i,]) € ) Jox Jyp xi(Mx)j = x;(Mx);, Goj)e | ) JoxTy
q=1 q=m,+1

Remark 3.4. The last theorem yields local maxima but not the global. Unfortunately, it does not provide

enough information whether global maximum can be easily determined or not.
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3.2.1. Computation of upper bound of p-value: The following proposition is a consequence of Theorem
3.3.

Proposition 3.1. Let M be an n-dimensional matrix, and let A be the set of block-diagonal matrices, then
ua(M) < na(M) < va(M) < Ga(M),

where

0 if ya(M) =0,
na(M) = ,
max ||Mx||, otherwise

and

va(M) = (max [O, inf A (MMH +i(GM - MHG))})UZ.

Here, max is taken over x € ya(M), and inf is taken over G.

Theorem 4: Let M be an n-dimensional matrix, and let A be the set of block-diagonal matrices,
then

pa(M) < infna(DMD™!) < infva(DMD™) < inf,(DMD™),

where inf is taken over D.

3.3. An upper bound of u-value via Linear Matrix Inequalities methodology [9]: A multiplier
approach was constructed to determine the upper bounds of the u-value for a mixed structural
singular value problem. It was proven that new bounds (upper) are convex and were computed
by using Linear Matrix Inequality (LMI) method, and also it is numerically efficient.

The set of block-diagonal matrices are defined as:

D :={diag(D1, Dz, .., Ductm, i1, ..., duymc]) : 0 < D; = D € €, d; > o).

A

G = {diag(G1,Ga, ..., G, O,...,0) : G; = G e C"¥i},
with O denotes a k X k zero-matrix. We define a matrix-valued function ®, as:
@,(D,G) := M"DM +i(GM - M"G) - a’D,

where a € R.

The following Lemma 3.2 [4] gives an upper bound of u-values.
Lemma 3.2. Let M € C™" and let A be the set of block-diagonal matrices, then
pa(M) <va(M), where

va(M) =inf{a: 3D € D,G € G : ®,(D,G) <0},

with inf taken over a > 0,a € R.



10 Int. ]. Anal. Appl. (2025), 23:77

Three new upper bounds for a mixed real and complex perturbations were presented in [9].
The first upper bound to u-value was obtained by using multiplier approach. This upper bound is
convex and numerically approximated only for real perturbation. The well-known S-procedure of
Yakubovich [11] is used to determine a looser upper bound of p-value. A third looser new upper

bound is computed for p-value for real blocks.

3.3.1. First New Upper Bound: The results on the computation of an upper bound of u-value are
derived by using the following fact that:

A € C"", a matrix family is non-singular if 3 C € C"", a multiplier-matrix, such that Hermitian
part of AC or CA is negative-definite matrix. By making use of this fact to y-value problem yields
that

0<pua(M)<a, a>0,a€eR,

if 3 C € C"", a multiplier-matrix so that

C(1, - MA) + (1, - MA) 'CH <0, VA €A, 5(A) <

ST

Remark 3.5. For M = ABH, A, B e C™, q < n, we have
[T 25 = ma) = T AL, - am) = T (1, - BaA4).
i i i

Remark 3.6. The sufficient condition for p-value problem reduces to determine C € C94, a multiplier-matrix
and to verify that

H
(1, - BYAA) "C+ CH(1, - BHAA) <0, VA €A, 5(A) < %
This is further equivalent to (for replacing A" by A),
H 1
(1, - A"AB)" + (I, - AMAB)C <0, VAE€A, 5(A) < ~.

Based on this analysis, the new upper bound to p-value is proposed as: For a given M € C"",

and a block-diagonal structure A,

_ 1
[y (M) = inf{a :ACeCM:E(C,A)>0,YAe€A, 5(A) < E}'
where inf is taken overa > 0,4 € R, and

E(C,A) = CH(1- A"AB)" + (1- AMAB)C.

Thus, finally we have that



Int. J. Anal. Appl. (2025), 23:77 11

3.3.2. Second New Upper Bound: Since the analysis for the computation of new upper bound of
u-value is not useful for complex perturbations. The looser upper bounds of ji-value were derived
by making use of S-procedure [11]. This procedure was employed to complex-blocks in A. Ag, Ac

are the notations used for real and complex sub-blocks of A, respectively. Thus, we have that
Ag = {diag (811,651, 8},1)}
Ac = |diag (61,651,651, AT, AS, ..., A ).

A
Then M = ABH = {AR

l [Bg BH ] Furthermore, the expression for E(C, A) can be re-written as:
c

E(C,A) = E(C,Ag) - C"BEAc - AZABCC,

where
H H H H
E(C,Ag) = C" (1 Af ArBr)~ + (I- A} ArBg)C.
The use of S-procedure to Complex Blocks of E(C, A) yields the following result.

Theorem 3.4. Let E(C,A), and let a > 0,a € R, then
1 N
E(C,A)<0,YAeA, &(A)< - ifAd;,i =1:mc.+ mc to produce Dc € D so that

1 1
F(C,Dc,AR) = E(C,AR) + a—chBgD(;chc +APDcAC <0, Y& =%-,1<i<m,

x

also,

Bcc —(ZZDC
an LMI implying that F(C, D¢, AR) is convex in C and Dc.

N E(C,A APD-A- CHBH
F(C,DC/AR):[ ( R)+ cHcac C)<0,

The second upper bound to u-value is based on Theorem 4.

fia(M) = inf {a :ACeC™, D¢ e D;F(C,D¢,Ar) < 0,V5;" = %

/1Si§mi‘}/

with inf taken over a > 0, a € R. The equivalence between F(C, D¢, Ar) and E(C,Dc, Ag) allows a
new upper bound to u-value by using the LMI method.

Theorem 3.5. F(C, D¢, AR) holds iff 3 K = KH € C%? so that the following LMI hold:

—_

F1(C,K,AR) = E(C,AR) +K <0, Yo/ =x-,1<i<m,

a
~K+AHDcAc  CHBH

<0.
BCC —ach

F>(C,K,Dc) = [
Consequently, fia(M) can be expressed as

ia(M) = inf{a :3C,K=KTeC™, DceD:F(CK Dc) <0, Fi(CK,Ag) <0,

1
Vélr — iE, ]. < i < my}.
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3.3.3. Third New Upper Bound: The aim was to derive an even more looser upper bound of u-values

than ji. Consider
AR = diag(ARl, AR2>,

where Ag, contains m; repeated real-blocks, while Ag, contains the remaining m, — m; blocks of A.
In this case, E(C, A) is defined as,

E(C,A) = E(C, AR) — C"BR, AR, Ag — AR AgoBraC — CHBE AT Ac — AL ACBCC,
with
E(C,Ag,) = C" (I- A Ag,B, )H + (I - A} Ag,Bg,)C.
This partition allows us to have the following results:

Theorem 3.6. Let F(C, D¢, Ag), and leta > 0. Then F(C,Dc, Ar) < 0YAgr € A, 6(A) < Lif3 Dg, € D,
Gr, € G such that the following LMI hold:

Ly CHBE Ly .
L(C/DC1 ARU DRZI GRz) = BCC _azDC 0 < 0/ V(Sir = iE’ i=1: my,
IH 0 —a?Dg,

with
L1 = E(C, ARl) + AIgDcAC —+ AngRzARZ/ Lz = CHBg2 -+ iAgZGRZ'

Furthermore, the conditions in L(C,Dc, Ar,, Dr,, Gr,) are equivalent to that 3 Dg, € D, Gr, € G,
K = K € C%1 such that the following LMI holds:

1
L1(CK, Ar,) = E(C,Ag,) + K <0, Yo/ == i=1:mi, and

A

—R CUBY Ly
L»(C,K, D¢, Dg,,Gr,) = |BcC =a?De 0 |<0, with
L0 —a?Ag,

K=K- AEIDcAC + AIEZDRZARZ'

Theorem 6 allows us to have a third new upper bound to p-value as:

fia(M) = inf {a :1CeC™,Dg, € D,Gg, € G,Dc € D; L(C, D¢, Ag,, Dr,, Gr,) <0,

with inf is taken overa > 0,4 € R.
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3.4. A fastalgorithm for approximation of upper bound on y-norm [13]: In [13], a fast algorithm
for the approximation of Hw-norm of a finite dimension linear time-invariant system is presented.
This quantity appears as an upper bound to u-value. For the computation of the upper bound of

u-value, the set D is defined as
D = {diag(611, 521, . ey 01l 1) 10 < 65 € R}
For a given M € C"", an upper bound for ua (M) is given by
ia(M) = infoy (DMD™),

with inf defined over D € D. Inserting fia(M) into ||Plla = sup_ g tia(P(jw)) yields an upper

bound on p-value as

IPllp = sup 2a(P(jw)).

weR
The system described by P(s) = C(sI — A)™!B is stable if ||P|» < 1, which is a necessary and
sufficient condition for the robust stability of P — A system. The main loop theorem [17] suggests
to develop an approach for the computation of an upper bound of u-value. For discrete time
systems, the quantity
P(z) = C(zI-A)"'B+ D,

where A is a stable matrix. For y, a positive scalar, the p-norm of P < y is

0.< ua, (M) <1,

where

A B
1 1

Y C Y D
An algorithm was constructed [13] for the fast computation of ||P||z, whose key ideas are given as

M(y) = , and Ap = {diag(6l,,2) : 6 € C, A € A}.

follows. Consider that
fa(w) = inf 0 (DP(jw)D™).
DeD

The objective was to maximize fia(w) over w € R. For this purpose, fi* is defined as

i = suph), o =g ie)
Let vp(w), a curve defined as
op(w) = 01(DP(jw)D™), DeD.

Suppose that &, at kth iteration, is the best known lower bound to [i*, and let wy be the frequency.

Further, suppose that w" lies in (), an open set. Then, the problem is to compute
Dy, = argmin o1 (DP(jwy)D™).
DeD
Let 5,’(“ = (i(wx) = vp,,, (wy). If él’(H > &, then take &1 = §]’<+1, a new estimate to [i".

Remark 3.7. fix(w) < vp,,,(w), Yw € R. The inequality becomes an equality for v = wy.
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The quantity vp,,, (w) be the largest singular value curve for DkHP(s)DIi1 ats = jo. Let (),
denote the open set of frequencies, and vp,,, (w) > &x11. From fix(w) < vp,,, (w), Yw € R, and &4
being as the lower bound to u*, we have that

(a) If QY . = ¢, then 0" = &q; and

k+1
(L), #¢ thenw € () .
Thus, it follows that

’
W€ Y1 =ViN Qk+1’

then we choose next frequency wy.1. An outline to above algorithm is given as follows:

Data: P(s) = C(sI-A)"'B,A, e > 0.

Initialize: k = 0, choose wg > 0, &y =0, Oy = (0, ).
Step 1: Compute Dy, &.

Step 2: Compute ().

Step 3: Compute wy.

Step 4: k « k + 1. If stopping criterion is satisfied, stop.
Otherwise, return back to step 1.

4. CONCLUSION

In this paper, we have surveyed and discussed various mathematical methods for interconnec-
tion between D-stability, H-stability, D(«)-stability, and p-values. We also present a number of
mathematical methods for the approximation of an upper bounds of structured singular values.
We have considered those methods which are helpful for the approximation of an upper bounds
of u-values for a mixture of real and complex uncertainties. The main advantage of an approxima-
tion of an upper to p-value is to discuss the stability of linear time invariant system appearing in
system theory. We have presented the methods based on mathematical optimization, linear matrix

inequalities for the approximation of an upper bounds of u-values.
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publication of this paper.
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