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Abstract

In this work, four iterative algorithms are provided for solving generalized discrete-time period-
ic Sylvester transpose matrix equations. Based on the Jacobi iterative algorithm and hierarchical
identification principle, the present work provides the full-row rank Jacobi gradient iterative (R-
RJGI) algorithm, the full-row rank accelerated Jacobi gradient iterative (RRAJGI) algorithm, the
full-column rank Jacobi gradient iterative (CRJGI) algorithm and the full-column rank accelerated
Jacobi gradient iterative (CRAJGI) algorithm. The convergence of the algorithms are proved, and
it is concluded that the proposed iterative methods are convergent under certain conditions for
arbitrary initial matrices. Numerical results show the feasibility of the proposed algorithms and its
superiority compared with other algorithms. Finally, an application example for the periodic state
observer design of linear systems is given.

Keywords: The generalized discrete-time periodic Sylvester transpose matrix equations; iterative
algorithm; iterative solutions; Convergence performance

1 Introduction

Periodic matrix equations are closely related to the analysis and synthesis of periodic control
systems for various engineering and mechanical problems. discrete-time period
Sylvester matrix equations engineering problems, such as modern control
theory, prediction and potential applications in signal processing [1-6]. The reason is that the
discrete-time periodic matrix equation is an important part of the analysis and design of linear
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discrete periodic systems, and it has also received extensive attention [7-9]. For instance, the
discrete-time period coupled Sylvester matrix equations

{ A1 X +YByj = Cuj,

1.1
Ao jXjy1+Y;Bsj = Caj, (11)

is encountered in the periodic discrete-time description subsystem [10, 11].

In recent years, many scholars have proposed effective methods for solving periodic matrix
equations. For example, in [12], Hajarian based on the bi-conjugate residual algorithm (BCR)
proposed a new numerical method for solving discrete-time periodic Sylveste matrix equations

In addition, in [13] he also proposed two iterative algorithms based on the LSQR method for solving
Eq. (1.2) and Ma et al. in [33] generalized the factor gradient iterative method (FGI) for solving
Eq. (1.2). Wang and Song in [14] proposed the Jacobi gradient iterative algorithm (JGI) and the
accelerated JGI algorithm for solving the following periodic matrix equations

p q
Z A;  X;B; s + Z Ei 1 Xi1Fiy=Ciiel,ny. (1.3)
s=1 t=1

In [31], Hajarian provided four new iterative methods to find the reflexive periodic solutions of the
general periodic matrix equations

o—1 o—1
Z (Ai’SXiJ’»sBrL"S) + Z (Oi,t}/ithDi’t) =N;,i=1,2,--- ,0. (14)
s=0 t=0

Ma et al. in [34] proposed a finite iterative algorithm to find the least squares solutions of periodic
matrix equations (1.4). In [15], Huang and Ma constructed a finite iterative algorithm to solve the
least square solution of the periodic matrix equations. Lv et al. in [16] developed the least square
method to give an iterative algorithm for solving the generalized periodic discrete-time coupled
Sylvester matrix equations

{ A1 X;Bu+ C1;Y;D1 = By, (1.5)

A jXjt1Baj + Co YDy j = Ey ;.

Chen et al. in [30] constructed a conjugate gradient-based (CGB) method for solving Eq. (1.5).
In [17], Ma and Yan established an improved conjugate gradient algorithm to solve the generalized
discrete-time period Sylveste matrix equations

(AijXiBij + Cij Xit1Dij + B Vil + GijYiv1 Hij) = My, i = 1,2, T. (1.6)

h
=1

J

Moreover, in [18], Hajarian proposed the gradient based iterative (GI) algorithm to solve Eq.
(1.6). In [19], he also derived the matrix form of the conjugate gradient normal equations residual
minimizing (MCGNR) algorithm to find the least squares solution group of discrete-time periodic
coupled matrix equations

{ A1 X Bt + Crp Xep1 D1y + B Y P = G, (1.7)

Ag i XiBo i+ Co4 Xi11 Doy + Eo i YiFoy = Goy.



There are also many studies on the coupled Sylvestre transpose matrix equation in recent years.
For example, in [35] Boonruangkan et al. based on gradients and hierarchical identification princi-
ple, built an iterative algorithm for solving the generalized Sylvester-transpose matrix equation

p q
> AXBi+) C;X"D;=F, (1.8)
i=1 j=1

Tansri et al. in [32] developed a conjugate-gradient type algorithm to produce approximate least-
squares (LS) solution for an inconsistent generalized Sylvester-transpose matrix equation (1.8).
Kittisopaporn et al. in [29] established an effective gradient-descent iterative algorithm for solving
Eq. (1.8). At present, there have been a lot of research results on iterative algorithms for solving
various matrix equations. Now we don’t state in detail. Please refer to references [20-27].

This paper focus on the following generalized discrete-time periodic Sylvester transpose matrix
equations

m
> (BiYiFij+ GiY Hij) = Myyi € 1€, (1.9)
j=1

where the coefficient matrices E; ;,G;; € R™*™, F;;,H; ; € R™", M; € R™*", and unknown
matrices Y; € R™*™ are periodic with period &, i.e. Eii¢; = E;j, Fire; = Fij, Giyej = Gij,
Hirej = Hij, Mipze = M;, Yiye = Y;, for i € 1,§, j € 1,m. The problem for solving periodic
matrix equations appears in various application fields, but there are few researches on the iterative
solutions of periodic matrix equations. In this paper, based on Jacobi iterative algorithm, four
iterative algorithms are proposed to solve the generalized discrete-time periodic Sylvester transpose
matrix equations (1.9). The main contributions of this paper are as follows.

eln this present work, four iterative algorithms are presented for Eq. (1.9), which
are RRJGI algorithm, CRJGI algorithm, RRAJGI algorithm and CRAJGI algorithm.
Moreover, four algorithms presented in this paper are not only suitable for solving the
above generalized discrete-time periodic Sylvester transpose matrix equations, but also
can solve the numerical solutions of the coupled discrete-time periodic matrix equa-
tions if we give some small changes.

eNumerical examples show that the proposed algorithms have higher convergence effi-
ciency compared with the GI algorithm [18], the relaxed gradient based iterative (RGI)
algorithm [23] and the accelerated gradient based iterative (AGI) algorithm [26] be-
cause less cost is used in each iterative step and the data is sufficient to complete an
update. And each update uses less data, which can greatly save memory space and
improve operation efficiency.

By applying Algorithm 2 to the linear systems, we obtain Algorithm 5 for solving
robust and minimum norm observer design of linear systems and a group of data is
given to deduce the gain of the state observer, which shows that the proposed algorithm
provides a choice for solving linear systems.

The rest of this article is arranged as follows. In Section 2, we provide several basic notations
and related theories. In Section 3, we present RRJGI algorithm, RRAJGI algorithm, CRJGI
algorithm and CRAJGI algorithm for solving Eq. (1.9), and also analyze the convergence of four
algorithms. In addition, we prove that for any given initial matrices, the iterative solutions obtained



by the proposed algorithms will converge to the exact solutions. In Section 4, we give two examples
to demonstrate the superiority of the proposed algorithms. The numerical results indicate that
these four algorithms are ascendant to the GI algorithm [18], the RGI algorithm [23] and the AGI
algorithm [26]. In Section 5, an application example for solving the periodic state observer design
of linear discrete system is given. Finally, in Section 6, we give a short conclusion.

2 Preliminaries

Throughout this paper, we use the following notations. Let R**! be the set of all matrices of
size s x t over the real number field R. For A € RSt AT rank(A), p(A), A(A) and tr (A) represent
the transpose, the rank, the spectral radius, the eigenvalues and the trace of A, respectively. For
arbitrary integers p and ¢ with p < ¢, we denote p,q = {p,p+ 1,--- ,¢}. For any matrices A, B €

R**' " A ® B represented the Kronecker product of A and B. For X = (xq,x9,-+- ,x,) € R™*",

T T T

vec(X) = (ZL‘l STy ,xn)T is represented as the streching operator of X. By combining vector

operator with Kronecker product, we get vec (AXB) = (BT ® A) vec(X). The real inner product
of two matrices A, B € R**! is given by (4, B) = tr (AT B). ||A| stands for the Frobenious norm
of the matrix A

Lemma 2.1. [27] Consider the matriz equation
A1XB; = C, (2.1)

where Ay € R™*", By € RS*™ and C € R™*" are known matrices, and X € R"° is unknown
matriz. Then, the solution of Eq. (2.1) can be obtained by the following algorithm
X (k+1) =X (k) +pAT (C - A1 X (k) By) B, (2.2)
with
2

< (2.3)
1415 1 Ball3

< p

Lemma 2.2. [28] The unique solution of Sz = b can be given by x = STb, where St is the unique
Moore-Penrose inverse of S. Especially, if S is a full-column rank matriz, then the unique solution
s given by

x = (S79)"1sTp, (2.4)
if S is a full-row rank matriz, then the unique minimum norm solution is
x=ST(SST)~1b. (2.5)

Next, we give a lemma by using of Lemma 2.2. In order to convenient expression, the following
symbols are defined.

& =diag(Erj, Faj, -+, Eej), (2.6)
F; =diag(F1j, Foj, -, Fej), (2.7)
Y = diag(Vi. Y, - ,Ye). (2.5)
M = diag(My, Ma, - -, M), (2.9)



G- ° M= o 2.10
=l 0T e J , (210)

vaj 0 s 0 0 Hg_lﬁj 0

Lemma 2.3. Let A = Z [Fl @&+ (H] © G;)P], where P is the permutation matriz that satisfies
j=1

vee(YT) = Puvec(Y), if A is a full-column rank matriz, then the unique solution of Eq. (1.9) is
given by

vec(Y) = (ATA)~LATvec(M), (2.11)
if A is a full-row rank matriz, then the unique minimum norm solution of Eq. (1.9) is

vec(Y) = AT(AAT) Lvee(M). (2.12)

Proof. Eq. (1.9) can be equivalent to

D EYF+ GV H)) = M, (2.13)

j=1

where &;, F;,G;,H; and Y, M are defined as (2.6)-(2.10). By the properties of the Kronecker

product and the vector function, can be converted to the following form
m
O F @& + (H] @ Gj)Pllvec(Y) = vee(M), (2.14)
j=1
ie.
Avec(Y) = vee(M). (2.15)

Therefore, according to Lemma 2.2 if A is a full-column rank matrix, then Eq. (1.9) has a unique
solution, and if A is a full-row rank matrix, then Eq. (1.9) has unique minimum norm solutions
and completed the proof. [J

3 Iterative algorithms and convergence analysis

In this section, by using the Jacobi iterative algorithm we construct four iterative algorithms for
solving Eq.(1.9). In Lemma 2.1, when the size of the coefficient matrix is too large, it will require
longer running time and more storage space for solving equation (2.1) by (2.2). Therefore, the big
coefficient matrix is divided into the corresponding diagonal matrix.

According to the above analysis, based on Jacobi iterative algorithm and hierarchical identi-
fication principle, we propose the RRJGI algorithm, RRAJGI algorithm, CRJGI algorithm and



CRAJGI algorithm for computing the numerical solutions of Eq. (1.9). First, the coefficient ma-

trices F; ;, F; j, G; j, H; j are decomposed into the following form:

Ei; —D(1)+R§)

] )
Gij —D( )+R§3;),
Hij=D\" + R,
where Dl(]),Dz(i),D(?)) D( .) are the diagonal part of E; ;, F; ;, G, H; j, 1 € 1 1,¢, j € 1,m , respec-
tively. Thus, Dl( ]), Dg), D(?’) and D( ) satisfy the following relations
(T _ (D) CN\T _ n(2)
(Di,j) =D;;, (Di,j) = D;7,
BGNT _ ) NT _ pH(4)
(D7) =Dy, (D;;)" =D; ;.

Next, we present two intermediary matrices bgl), bz@) as follows:

m

o = M= 3GV iy,
j=1
m

=M, — ZEi,jYin‘,j-
Therefore, can be simply written as
m
1
> EiViFiy =0,

=1

m
2
> GV Hij = b2
j=1
Substituting (3.1)-(3.4) into (3.9) and (3.10), respectively, we have

M) 4 RWyy(D@ 1 g — pD
(D) + R))Yi(DP) + R?) = bV,

7

M

<
Il
-

(D) + ROWE(DY) + RE) =,

7

M

7=1
that is,
i Dy, D = i DOYRY + RYY:DY + RYY:RY)),
j=1 i=1
S pEVE DY = b ST (0P RY + ROYT DY + RYYERY).
7=1 =1

(3.7)

(3.8)

(3.9)

(3.10)

(3.11)

(3.12)

(3.13)

(3.14)



By Lemma 2.1, we can derive the iterative algorithms for solving (3.13) and (3.14)

Yz(l) (k—i—l):Y;( ) ZDl) b(l Z +R( ) (2)
7=1
2 “ 2
+RUVVRE) - ST DY (k) DD, (3.15)
j=1
YT (14 1) = Z PP S0P YvIRY, + RY yIDY,
: J:]_
= 4
+ RO, YIRY, )= > 0P, ¥ (kDD 1D, . (3.16)

<.
Il
—

Now, we take the transpose of both sides of algorithm (3.16), and we can get

Yz‘(2) (k+1)= Yi(z) (k) + MZD§4—)1, b; 2)1 Z z 1 ]YTR Y ;T RE )1 jYTD’L(4)lj

Jj=1

Ms

4 3
+ RE )1 ;YTR( ) i) - DE )1 ]YT(k)Dz(—)l,j]TDz(—)l,j’ (3.17)
j=1
Substituting (3.7) and (3.8) into (3.15) and (3.17), we can obtain
M _y 0 (1yg (g o2
Vi (k+1) =Y, ZD Z Gi;YiGi Z (Dz(,j)YiRz(,j)
7j=1
Wy, p® - )
+ Ry /YD)’ +R YR Z ]D”, (3.18)
J:
Y (k+1) =Y (k +uZD M;- 1—2& 1Y Fiog =y (D VTR,
7j=1
3 S 3
+ RE )1 ]YT'D( ) Rz(—)l, ZDz 1,5 Y TDz( )1 1 Dz(—)l,j‘
7j=1
(3.19)

To make the iterative procedure operate correctly, we can substitute the unknown matrix Y;
with the iterative solution Y; (k) acquired at the kth moment,

vV (ks +1) )+ Z DY IM; = 3" (EiYi (k) Fig + Gi Vi (k) Hi)IDE),  (3.20)
j=1
Y( ) (k+1) )+ MZ D M; 4 — Z (Eic1,;Yio1 (k) Fi_1j
j=1
- Gz--l,j YT (k) Hi_l,mTDf?’ﬁ,] (3.21)



3.1 The RRJGI algorithm, the RRAJGI algorithm and conver-
gence analysis

Now, we introduce the full-row rank Jacobi gradient based iterative (RRJGI) algorithm for
solving matrix equations (1.9).

Algorithm 1 (The RRJGI algorithm)
Step 1. Given the coefficient matrices FE; ;,G;; € R™*™, F; j, H; j € R**™ and M; € R™*" for
i€ g jelm m choose an appropriate convergence number p and the initial matrices K;(0) €

R™" Y;(0) = z (DY K(0)D? + DI KT, (0) D).

Step 2. Set KH&EO)) KZ(O()l)E+(£()O) YZ((()Q)) E@J(rg)] = EZ]E?’f)QJrg] = F;zg, Gi+£’j (=4)Gi7j, H@'+§’j =
HZJ,MJrg—MZ,DH_&] —D”,DH_S] —D”,DH_&J—D”,and D+§] :Dl}j for i € 1,¢,
jel,m. Let k:=0.

¢
Z [|M; ZT1(EZ JY(k)FlJ+G1J 1(k)Hi,j)||2
Step 3. If 0(k) = =4 < g, stop; otherwise, go to Step 4.
_; [1M]|?
Step 4. Compute the following sequences
Kyilh+1) = Ki(k) + p{Mi/2 = >~ Eij[Y (D Ki(k) D) + DI KL (D) F ),
j=1 j=1
Kai(k+1) = Ki(k) + p{M;i-1/2 = Y Gio1 5> (D) Ki1 (k) D)
j=1 j=1
4
+ Dz( )1 jKT(k)Dz( )1 ])]THl 1,]}
Kiij(k+1)+ Ko;(k+1
Kk 1) = B DA ol 2 )

Kipelk+1) = Ki(k + 1),
< 1 2 4 3
Yik+1) = > (DY Ki(k+ 1)D? + DY KT, (k+1)D),
j=1
Yipe(k+1) =Yi(k +1).
Step 5. Let k:= k+ 1, go to Step 3.

Remark 1. The construction of Algorithm 1 is based on the splitting of matrix equations and
by the introduction of matrices /)E ) and /)I(i ), we divide Eq. (1.9) into Eq. (3.9) and Eq. (3.10),

where ]’)EH + 1)52) = M;. It should be noted that the decomposition form of Eq. (1.9) is arbitrary,

. (D) 2) : : . .
and the values of b; ) and bﬁ ’ do not affect the progress of the algorithm. For convenience, we
(1) (2) o - . . - . . . o . ..
take b, ) = b,”” = M;/2 in Algorithm 1. Then, based on the hierarchical identification principle

and Jacobi iterative method, the iterative algorithms K ;(k + 1) and Ky ;(k + 1) are constructed
to solve Eq. (3.9) and Eq. (3.10), respectively. Next combine K ;(k + 1) and Ky ;(k + 1) to get
the iterative value K;(k + 1), and finally the iterative solution Y;(k + 1) of Eq. (1.9) is obtained.

In order to improve the convergence speed and save time, we introduce an appropriate factor



wz, 0 < ws < 1 on the basis of RRJGI algorithm and propose an full-row rank accelerated Jacobi
gradient based iterative (RRAJGI) algorithm for solving Eq. (1.9).

Algorithm 2 (The RRAJGI algorithm)
Step 1. Given the coefficient matrices E; ;,G;; € R™*™, F; j, H; j € R**™ and M; € R™*" for

- m
i € 1€, j € T, m, choose the initial matrices K;(0), K2,(0) € R™",Y;(0) = 3 (D K;(0)D{*) + D"

=
3
KL, (0)DF).

Step 2. Set Kz+§((0)) Ki(O()l)K+§()()) Yi((g) E@+(§)J Ez,j,(gwgy fz,)g,Gergj (j) Gig, Hivej =
Hij,Mie = M;, DY), = D), DZ, - = DZ) DY), - = D) and DY}, = DY) for i € 1€,
jel,m. Let k:=0.

¢
_ZHMi_Z;nzl (i ;Yi(k)Fij+Gi ;Y (k) Hi j)I?
Step 3. If (k) = = < g, stop; otherwise, go to Step 4.
;HMHP
Step 4. Compute the following sequences
Kii(k +1) = Ki(k) + peon{M;/2 = Y Eij[>° (DY Ki (k) D + DYV KT, (k) D) F 53,
j=1 j=1
Ki(k) = (1 —wp) K1 i(k + 1) 4wy Ky 4(k),
Kii(k) = Ki(k),
ik +1) = RKi(k) + p(1 — w2) {Mi—1/2 - Z Gi i[> (DY) ;K1 (k)D)
7j=1 7=1

4
+ DY KT (k)DP) )T Hio1),

Kl(ki + 1) = (1 — CL)Q)KLZ'(]{? + 1) + WQKQ’i(k + 1),

Kive(k +1) = Kilk + 1),

Yik+1) = > (D Kk + 1)D? + DY KT, (k+1)D),
=1

Yire(k+1) =Yi(k+1).
Step 5. Let k:= k+ 1, go to Step 3.

Theorem 3.1. Let A be a full-row rank matriz, the iterative solution K (k) = (Ki(k), Ko(k),---,
K¢(k)) given by Algorithm 1 (RRJGI) converges to the unique solutions K* (k) = (K{(k), K5 (k), -,
K¢ (k) for arbitrary initial matrices K(0) = (K1(0), K2(0),- -+, K¢(0)), if p satisfies
2
O<pu< . (3.22)
e pOIF 0@ + |0
>0 ( + 1Y i )

i=1j5=1

Proof. The error matrices are defined as follows

Ki(k) = Ki(k) — K, K1,(k) = Ky (k) — K7, Ko (k) = Ko (k) — K7, (3.23)



and

m
Gi(k) = Y (DY) Ki(k) D) + D) KL (k)DS). (3.24)
7=1

From (3.23)-(3.26), Algorithm 1 and Remark 1, it is obvious that

Kii(k+1)
=Kii(k+1) - K;
= Ki(k) — K} + p{M;/2 =Y Ei i[> (DK (k) D + DYV KT (k) D)) F: 5}
j=1 j=1
m m * .
+ 1> Ei [ (DY) KD + DU KT DY F 5}
j=1 j=1
- 2 4 3
- M{Z Ei;[> " (DY Ki(k) D) + DY KT (k) D) )
7=1
)+ u{Z Ei; Z V(i — Ki(k)DE) + D) (kT — KL (k) DY) Fig)
j=1
- M{Z Ei;[> " (DY Ki(k)D + DIYVKE, (k)DE)F; 5}
j=1
- MZEZ j(Pz ,]7 (325)
and
Koi(k+1)
— ngi(k:) — K;‘

= Ki(k) — K + p{Mi—1/2 = 3 Gimig[> (DY, K1 (k) D)
j=1 j=1

+ DY -KT<k>D<E>1,j>]THi-1,j}

= +M{2Gz LD (D, (K~ Koo (k) D)
j=1
+ DY -(K*T ~ K (k))D{” L) Hicng)

1—

S

1 i 2 3
= M{ZGL LD (DY Kia(k)DP,  + DY KT (k) D) ) Hioy )
]:1

MZGz LJSDZTl Hi1. (3:26)

10



Taking the square of the norm on both sides of (3.25) and (3.26), it can be derived

2
- 2 -
HKl,i(k—i—l)H :HKZ-(k H —outr(KT (k ZE”% Fij) + p2 ZE”% KES|, (3.27)
j=1
- 2 - 2 -
|+ 1| = [ = 20 BT )Y Grcr s T a0 )
j=1
. 2
+ 2|3 Gim @ (k) Hio | - (3.28)
j=1
The function W (k) is defined as
S~ 2
= HKi(k)H . (3.29)
i=1
Thus, through (3.27)-(3.29) and Algorithm 1, we have
W(k+1)
S~ 2
=ZHKi<k+1)H
zf: K1z(k+1)+K21(k:+1)‘
B 2
i=1
g Rtk + )| + 2 &oatk+ 1)
< ) - )
;( H Li(k + )H +2H ik + 1))
13 m m 2
:Z [HK H - :Utr KT Z ,j()@l 2 Z ,]902
i=1 j=1 =1
2
— ptr( KT ZGZ LJ‘Pz 1 (k) Hi— 17J)+ /~L ZGl 1,J%0@ 1(k)Hi—1; }
7j=1
2
3 m 1 m
i=1 j=1 j=1
2
1
—/J,tT z+1 ZGZJQO'L ,])—’_ :U' ZG,]902 k)Hi,j ]

7=1

S [ - 35 0+ 700 6

=1
2 2
1 2 " ~ 1 2 = ~T
+ o > Ei@i(k)Fiy| + Pl > Gi@! (k) Hiy ]
j=1 j=1

11



13 m
<W(k)—pn) + 52D B F 1P

i=1 i=1 j=1

+ G I Hig )]l (k)|

N

3 m £
1 ~
=W (k) = 2= 1Y | D2 UEGIPUE I + G P11 D] Y 1R
i=1  j=1 i=1
1 L& 2 2 2 FE
W) = f2 = 1> [ D UEIPIFG P + G P His 1]} D2 S 1812

i=1 j=1 t=0 i=1

Furthermore, if the convergence number p satisfies (3.22), it can be obtained

Eo
PPMIEI0) (3.30)

t=0 i=1

Because of the conditions that the series converges, when ¢t — oo, it has

D l@®)* = o. (3.31)

i=1
Then it follows from (3.25) and (3.31) that

tlggo i(t) =0, (3.32)
or

. = 1) = 3
Jim [Z;<D§,}K< D + DYKT, ()DE)| = 0. (3.33)
J:

Now, due to Lemma 2.3, it gets
lim K;(t) = 0. (3.34)

This completes the proof of Theorem 3.1. [J
To prove the following Theorem 3.2, we define several symbols

M—dzag(Z(F”@Elj SO @By Y F£j®E§J) (3.35)
7j=1 7=1 7=1

N = dzag(z (D) @ D), S (DY) @ DY), 37 (DY) @ D! ) (3.36)
Jj=1 Jj=1 Jj=1

P:dm!J( (ng@)G&j)PaZ(Hu@Glj) ) aZ(Hg 1 © Ge- 1) P ) (3.37)
j=1 j=1 j=1

. = 4 = 4 i 4
0= dmg( S (0¥ @ P> (D) @ DP- Y (DY @ Dé_)ljj)P>, (3.38)

1 1

<
I
—
I

<.
Il

J

12



j=1
R = m, 3 4
0 0 ) (D ;@ DY )P
]:
sy (3) (4)
; (Dj @ De ;)P 0 0
mn 2 1
0 0 Zl (D) @ D)
J:
n 2 1
b J; (DY) @ DY) 0 0
mn 2 1
0 > (D¢ ;@ DM, ) 0

Theorem 3.2. If A is a full-row rank matriz, then the iterative solution K (k) =
K¢(k)) given by Algorithm 1 (RRJGI) converges to the unique solution K* =
arbitrary initial matrices K(0) = (K1(0), K2(0),---, K¢(0)), if and only if

4
Anax(MN + MR + PV +PQ)’

0<pu<

Proof. From Algorithm 1 (RRJGI), (3.25) and (3.26), we have

Kii(k+1) 4 Ko i(k+1)
2

m
E , i Pi(k)Fij —

Taking the vec operator on both sides of (3.24) an

Ki(k+1) =

_ K
2

1\3\‘:

m
: : i— 1).]801/ 1 HZ 17.7

d (3.42), we can obtain

vec(p;(k :Z J D( ) yvec(K;(k)) + Z D( ) )Pvec(Ki1(k)),
j=1 J=1
and
vee(Ki(k + 1)) = vee(K % Z FT ® Ei j)vec(gi(k))

§ ©Gij)Poec(pia(F))

Mm
_52

= vec(K;(k)) — gzmj FL® E;; Y D<2 ®D Nvee(K;(k))
Jj= ]:1
% Z )Y (D ) Puec(Kit1 ()
j=1 Jj=1

13

(Ki",[(g,...

. (3.39)

(3.40)

(K1(k), Ka(k), -,

, K¢) for

(3.41)

(3.42)

(3.43)



gz( T, ©Gi1)PY (DD @ DY, Jvee(K;_1(k))
Jj=1 j=1
- g Zm: (HT | ;@ Gio1 )P Zm: (D, ; ® DY, ) Pvec(Ki(k)). (3.44)
j=1 Jj=1
It follows from (3.35)-(3.40) and (3.44) that
vee(Ki(k +1)) vee(K1(k))
vee(K (k Rt L(MN + MR + PV + PQ)] Uec([:@(k)) - (3.45)
vec(I?g(k +1)) vec(kg(k))

Eq. (3.45) shows that Algorithm 1 is convergent if and only if

plI — —(MN + MR+ PV +PQ) < (3.46)
Then, it is obvious that

AT — —(MN + MR + PV + PQ)]

:{1—gAs(MN+MR+7>v+PQ),s:1,2,--- ), (3.47)

where r = rank(MN + MR + PV + PQ). Since p[I — 5(MN + MR+ PV +PQ)] < 1, it can be
derived

-1<1- —A (MN + MR + PV +PQ)] < (3.48)

i.e.
4
S
As(MN + MR + PV 4+ PQ)’

O<p< =1,2,---,r, (3.49)

and using the yields from the intersection (3.41). Thus, the proof of the conclusion is complete. [

Theorem 3.3. Let A be a full-row rank matriz, the iterative solution K (k) = (K1(k), Ka(k), -+,
K¢(k)) given by Algorithm 2(RRAJGI) converges to the unique solution K*(k) = (K7 (k), K5(k), - -,
K¢ (k)) for arbitrary initial matrices K(0) = (K1(0), K2(0),- -+, K¢(0)), if p satisfies

. 2 2
0 < p < min (3.50)

bl B | B R B A T N

i=1j=1

Proof. The error matrices are defined as

Ki(k) = Ki(k) — K7, Ki(k) = K(k) — K7, (3.51)
Kii(k) = Ki3(k) — K7, Kau(k) = Ka(k) — K7, (3.52)

14



and

= 2 3

=" (DK (k) D + DKL (k) DY), (3.53)
J=1

m ~T
=3¢ D(”K D) + DK, (kD). (3.54)
7j=1

From (3.51)-(3.54) and Algorithm 2, we can get the following relations

Ky ik +1) = Ki(k) — ps Z E; ;j@i(k) 5, (3.55)
j=1
I?Q,i(k + 1) [? ( 1 — w2 ZGZ 1] i— 1 H;_ 1,5+ (3.56)

Taking the square of the norm on both sides of (3.55) and (3.56), it has

2
~ 2 n
HKl,i(k+1)H = HK H _2Nw2t""< ZEz]‘PZ ) ‘|‘,UJ w2 Z ,]901 s
=1
(3.57)
- 2 ||l= 2
|Roitk+ 1) = | Kith)|| = 2001 — w2 tr( ZGH] L) Hio )
2
1*0.}2 11311 11] (358)
The function W (k) is defined as
S~ 2
= mm (3.59)
i=1
Thus, through (3.57)-(3.59) and Algorithm 2, we have
Wk + 1)
S~ 2
-3 ‘ Ki(k+ 1)”
i=1
¢ - - 2
:Z ‘ (1 — LL)Q)KLZ‘(]{‘ + 1) + w2K27i(k' + 1)H
i=1
St ol ~ 2 = 2
<3 [(1 - we) HKM(k: + 1)” + WQHKz,i(k + 1)” }
i=1
£ _ 2 ~ 2 . m
=3[ - wo)?||Ri®)|| + B Kih)|| — 2001 = wo)*tr (BT (1) Y iy @ik Fiy)
i=1 j=1

15



2
m :T m
2B = w2 | S B@ Ry || — 20080 — wn)tr(R; ()3 Giot g7y () Hir)
j=1 Jj=1
2
+ 11— wp)’ ZGZ LA R i |
¢ ~ 2 = 2 n ~
=3[ - wo)?||Riw)|| + B Kih)|| — 2001 = w2)*tr(@ik) > Eig KT (k) Fi)
i=1 J=1
2
m m ::T
+ pfwi (1 — w)? (> B @i(k)F, 25 (1 — wa)tr (6] (k)Y Gy K1 (k) Hi )
— j=1
2

(1= wn)?|| > Gi 3T (k) Hig | |
j=1

- 2 = 2 _
<[ w?| K| + 3| Kik)| - 21 —w2) |G (RP

=1

1B —wo)® Y Bl I Fg ||
j=1

2 g 2 909 e 2 2 2
= 2 (1 = ) |87 (R) |+ 12w (1 = w)® S 1G 1P HiglP 3T ()| ]
j=1

§ 1~ 2
—(1 = w2 W (k) + w3 D ||Kilk) | (1 — ) [2—uwQZZHEuH 1 }ZH%
=1 =1 j=1
§ m £ 9
— (1 = wg) 2 (1 = w2) ZZHGMHQHHMHQ] )
i=1 j=1 =1
LI TP
<(1—w2)’W(0) +wiy Y m(t)H
i=1 t=0
g & Kk
Sy [2—uwQZZHEJ|| RSP IEIC]
i=1 j=1 =1 t=0
E m
(L= ) [2 = (L= w2) > 3 G P Hi ] 0|
=1 j=1 =1 t=0

Furthermore, if the convergence number p satisfies (3.50), it can be obtained

ko€

D ICTCIRSS ol b

t=0 1=1 t=0 =1

H . (3.60)
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Because of the conditions that the series converges, when t — oo, it is derived

3 3
o lE®1* = o, >
i=1

i=1

SZ.T(t)Hz 0. (3.61)

It follows from (3.53), (3.54) and (3.61) that

lim Gi(k — 1) =0, Jlim 6 (k—t)=0. (3.62)
or
Jim [fj (D) Ki())D) + D)KL, (1)DE)]| =0, (3.63)
j=1
Jim [i (DU RDE + DYE ., ()DE)] =0 (3.64)
j=1
Now, from Lemma 2.3, it gets
lim Ki(t) = 0. (3.65)

This completes the proof of Theorem 3.3. [J

3.2 The CRJGI algorithm, the CRAJGI algorithm and conver-
gence analysis

In the following, first we introduce the full-column rank Jacobi gradient based iterative (CR-
JGI) algorithm and the full-collumn rank accelerated Jacobi gradient based iterative algorithm
(CRAJGI) for solving Eq. (1.9). Then we give the convergence analysis on these two iterative
algorithms.

Algorithm 3 (The CRJGI algorithm)

Step 1. Given the coefficient matrices E; ;,G;; € R™*"™, F; ;, H; ; € R™™ and M; € R™*" for
i€ 1,§, j € 1,m, choose an appropriate convergence number p and the initial matrices Y;(0) €
Ran'

Step 2. Set Yiie(0) = Yi(0), Eivej = Bijy Fivej = Fijs Givey = Gigs Hivey = Hij, Mive =

M;, DY), . = D). DY, =D DY, =D and DY, ;= DY) fori € 1€, j € Tm. Let k :=0.

3
21 [[M; =320 (B Y (k) Fy j+Gi Y (k) Hi )| 2

Step 3. If 0(k) = =

3 < g, stop; otherwise, go to Step 4.
; [[M;]]2

Step 4. Compute the following sequences

m m 2
Yialk+1) = Yilk) + Y DY [M; = 3 (B jYik) Fij + G (k) Hi )1 DY,
=1 7=l
Vai(k+1) = Yilk) + pu 3- DIy Mt = 37 (Bia Vi (B) Fioa g
j=1 J=1
T Gim gV (R Him )] D)
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Yii(k+1)+ Yo (k+1
ik +1) = DB UYL

Yire(k+1)=Y;(k+1).

Step 5. Let k: =k + 1, go to Step 3.

Similar to the construction of RRAJGI algorithm, we introduce an appropriate factor wi, 0 <
w1 < 1 on the basis of CRJGI algorithm, and propose the following full-column rank accelerated
Jacobi gradient based iterative (CRAJGI) algorithm for solving Eq. (1.9).

Algorithm 4 (The CRAJGI algorithm)

Step 1. Given the coefficient matrices E; ;,G; ; € R™*™, F; j, H; j € R**™ and M; € R™*" for
i€1,€, j€1,m, choose the initial matrices Y;(0), Y2,;(0) € R™*™.

Step 2. Set Yii¢(0) = Yi(0), Eiye; = Eij, Firej = Fij,Givej = Gij, Hiyej = Hij, Miye =

(1) 1) 2 (2) H®) DB (4) pW T E G eT —
M,,DH&] ngvarg,g D”,DH_“ ”,andDH_g] D;; forie1,£, 5 €1,m. Let k :=0.
Z 1M =325 ) (Bi Yi(k)Fy j+Ga Y (k) Hi )17
Step 3. If 6(k) = < g, stop; otherwise, go to Step 4.
12
Z_;I\Mz\l

Step 4. Compute the following sequences
Yii(k+1) = Yi(k) + por Y Dz(,lj) [M; =Y (B Yi(k)Fyj + Gy YL (k) H; )| DY
; o

Yi(k) = (1 —w1)Y1,i(k + 1) + w1Ya,(k),
Yiie(k) = Yi(k),

m
Ya(k+1) =Yi(k) + p(l —wr ZD My =Y (BiYia(k)Fiay
7j=1 j=1

+G¢71,jY; (k)H;— lj)]TDz( )1]’

Yi(k+1) = (1 —w1)Y1i(k+1)+wYo,(k+1),
Yire(k+1)=Y;(k+1).

Step 5. Let k: =k + 1, go to Step 3.

Theorem 3.4. Assumed that A be a full-column rank matriz, then the iterative solution Y (k) =

(Yi(k),Ya(k), - ,Ye(k)) given by Algorithm 3 (CRJGI) converges to the unique solution Y*(k) =

(Yl*(k) Y5 (k), - Y (k) of Eq. (1.9) for arbitrary initial matriz group Y (0) = (Y1(0), Y2(0),- -,
Ye(0)), if

2
)<< _ (3.66)
b (LN B B D

i=1j=1

Proof. We can prove this result by using the same line as Theorem 3.1. Hence, it has been omitted
here. [
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Similarly, in order to prove the following Theorem 3.5, we define the following notations

0 Z( ®G1]) 0
]:
B = m , 3.67
0 0 Z(Hg 1]®G€ 1;)P ( :
]:
>, (He; @ Gey) 0 0
]:
0 0 Z (FT ® Ee ;)
J=
Z (FT ®E13) 0 0
C=1] J=1 . (3.68)
0 2 (15 ® Peovy) 0

Theorem 3.5. If A is a full-column rank matriz, Y*(k) = (Y{"(k), Y5 (k), -, Y (k)) is the unique
solution group of Eq. (1.9), then the Algorithm 8 (CRJGI) obtains limy_,»Y;(k) = Y;*(k),i € 1,¢,
for arbitrary initial matriz group Y (0) = (Y1(0),Y2(0),--- ,Y¢(0)), if and only if

4
Amax(-/\/’./\/l +NB+ QC + Q'P) ’ (369)

O<pu<

Proof. We can use the same line as Theorem 3.2 to demonstrate this result. So, it is not included
here. [
Theorem 3.6. Supposed that A be a full-column rank matriz, then the iterative solution Y (k) =

(Yi(k),Ya(k),- - ,Ye(k)) given by Algorithm 4 (CRAJGI) converges to the unique solution Y*(k) =
(Y7 (k), Y5 (k) Y (k) of Eq. (1.9) for arbitrary initial matriz group Y (0) = (Y1(0),Y2(0),- -,

Ye(0)), of
2 2

ool L o b BTN B o

i=1j=1 i=1j=1

(3.70)

0 < g < min

Proof. We can prove this result by using the same line as Theorem 3.3. Therefore, it has been
omitted here. [

4 Numerical experiments

In this section, we give two examples to illustrate the performance of the proposed algorithms.
All algorithms are calculated using MATLAB R2020a.
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Example 4.1. Consider the discrete-time periodic Sylvester transpose matrix equations
A; X;B; + CZXZFIE’L =Gii=1,2,
where the coeflicient matrices are given by

Al = tril (rand (m) ,m) + diag (1.5 + diag (rand (m))) ,

B1 = —triu (rand (m) ,m) — b x diag (2.6 4+ diag (rand (m))),
C1 = tril (rand (m) ,m) — diag (1 + diag (rand (m))) ,

E1 = —triu(rand (m) ,m) + diag (2 4+ diag (rand (m))) ,

G1 = rand (m) — eye (m) x b,

A2 = triu (rand (m) ,m) + diag (1.8 + diag (rand (m))) ,

B2 = —tril (rand (m) ,m) + b x diag (4.4 + diag (rand (m))),
C2 = triu (rand (m) ,m) + diag (2.8 + diag (rand (m))) ,

E2 = —tril (rand (m) ,m) + diag (3.4 + diag (rand (m))),

G2 = —rand (m) — eye (m) x b.

The initial matrices are chosen as X;(0) = zeros(m), i = 1,2 and the iterative residual is defined
as

ri(k) :=logy ||Gi — AiXi(k)B; — C; X[\ (K)ES|| i = 1,2,

where X (k) are the kth iterative solutions of the Algorithms 1-4. In this example, let m = 4,b = 4.

T
r,(K) of GI
rz(k) of GI
rl(k) of RGI
r2(k) of RGI

—— 1K of AGI

rz(k) of AGI

rl(k) of CRJGI
rz(k) of CRJGI

————r,(k) of RRIGI

rz(k) of RRJGI i

————r,(K) of CRAJGI

r,(K) of CRAJGI | |

N ————1,(K) of RRAJGI

N N\ Y r,(K) of RRAJGI

()

[T

-16

\ \ \ \
0 200 400 600 800 1000
k(iteration number)

Fig. 1: Comparison of the convergence curves for Example 4.1.

Fig. 1 compares the convergence curves of GI algorithm, RGI algorithm, AGI algorithm, CRJGI
algorithm, RRJGI algorithm, CRAJGI algorithm, and RRAJGI algorithm. It can be seen from
Fig. 1 that the four algorithms proposed in this paper are effective for solving matrix equations,
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Table 1: Iterative steps, residual and CPU time of Fig.1

Method Step r1(k) ro(k) Time

GI algorithm 631 —13.0101 —13.5179 0.0140
RGI algorithm 554 —14.0144 —14.2214 0.0126
AGI algorithm 448 —14.0020 —14.2179 0.0121
CRJGI algorithm 354 —14.0002 —14.2403 0.0104
RRJGI algorithm 275 —14.0050 —14.6148 0.0100
CRAJGI algorithm 185 —14.0513 —14.3357 0.0095
RRAJGI algorithm 126 —14.0956 —14.6313 0.0092

which shows the correctness of the algorithms and the convergence speed of these four algorithms
are obviously faster than other algorithms which also shows the superiority of the algorithms.

Table 1 compares the number of iterative steps, iterative residual and computation time of
several algorithms. It is showed from the Table 1 that the four algorithms proposed in this paper
have more advantages than other algorithms in terms of convergence efficiency, convergence accu-
racy and calculation time. Especially, the advantage of RRAJGI algorithm is more obvious, which
shows that this algorithm can save a lot of computing time and storage space.

Example 4.2. Consider the discrete-time periodic Sylvester transpose matrix equations

{ A11X1B11 + C11 XE D1y + A12X1Big + C12 XTI D1o = My,
A91 X9Bo1 + Co1 X{ Doy + Ao X2 Bag + C22X{ Dog = Mp,

where the coefficient matrices are given by

A1 = tril (rand (m) ,m) + diag (2.5 + diag (rand (m))) ,

Bi11 = —triu(rand (m),m) — a x diag (1.6 4+ diag (rand (m))),
Cy1 = tril (rand (m) ,m) — diag (3.1 + diag (rand (m))) ,

Dy = —triu(rand (m) ,m) + diag (1 + diag (rand (m))) ,

Aqy = tril (rand (m) ,m) + diag (1.5 + diag (rand (m))) ,

Big = —triu(rand (m),m) — a * diag (0.6 4+ diag (rand (m))),
Cio = tril (rand (m) ,m) — diag (1 + diag (rand (m))),

D19 = —triu (rand (m) ,m) + diag (2.2 + diag (rand (m))),
M, = rand (m) — eye (m) * a,

Aoy = tril (rand (m) ,m) + diag (0.5 + diag (rand (m))) ,

By = —triu (rand (m),m) — a x diag (1.6 4+ diag (rand (m))),
Cy1 = tril (rand (m) ,m) — diag (1 + diag (rand (m))) ,

Doy = —triu (rand (m) ,m) + diag (2 + diag (rand (m))),

Aoy = tril (rand (m) ,m) + diag (1.5 + diag (rand (m))) ,

By = —triu (rand (m),m) — a x diag (2.6 4+ diag (rand (m))),
Cag = tril (rand (m) ,m) — diag (1 + diag (rand (m))),
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Dy = —triu (rand (m) ,m) + diag (2 + diag (rand (m))) ,
My = rand (m) — eye (m) * a.

rl(k) of GI
rz(k) of GI
rl(k) of RGI
rz(k) of RGI
~——— 1K of AGI
rz(k) of AGI
r,(K) of CRIGI
r,(K) of CRIGI
——— rl(k) of RRJGI
rz(k) of RRJGI |
~ — =~ 1,(k) of CRAJGI
r,(K) of CRAJGI | |
————1,(K) of RRAJGI
= rz(k) of RRAJGI =

(k)

-16

\ \ \
0 500 1000 1500 2000
k(iteration number)

Fig. 2: Comparison of the convergence curves for Example 4.2.

The initial matrices are chosen as X;(0) = zeros(m),i = 1,2 and the iterative residual are
defined as

T1 (k) = 10g10 HMl — A11X1(/€)BH - CHXQT(]C)DH - A12X1 (k‘)312 - Cngg(ki)Dm‘
’I“Q(k) = 10g10 HM2 — Angg(k)le — Cngf(k‘)Dgl — AQQXQ(k)BQQ — CQQX’IT(]{;)D22|

)

)

where X;(k) are the kth iterative solutions of the Algorithms 1-4. In this example, let m = 7,a = 5.

Table 2: Iterative steps, residual and CPU time of Fig.2

Method Step ri(k) ro(k) Time

GI algorithm 1098 —13.7999 —13.8522 0.0686
RGI algorithm 854 —13.9414 —13.9744 0.0556
AGI algorithm 665 —13.9424 —14.0249 0.0518
CRJGI algorithm 541 —13.9487 —14.0915 0.0445
RRJGI algorithm 456 —14.2657 —14.3814 0.0375
CRAJGI algorithm 308 —13.9626 —14.2871 0.0293
RRAJGI algorithm 237 —14.4063 —14.5005 0.0260

Fig. 2 shows the comparison of the convergence curves of several algorithms. From Fig. 2
we can conclude that the iterative residual decreases gradually as the number of iterative steps
increases, which indicates that these four algorithms are given by this paper can obtain the exact
solutions of the equations under a limited number of iterative steps, and the algorithm proposed
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in this paper is better than other algorithms in terms of both the running time and the iterative
residual.

Table 2 compares the number of iterative steps, iterative residuals and calculation time of
several algorithms. Table 2 shows that RRJGI algorithm, RRAJGI algorithm, CRJGI algorithm
and CRAJGI algorithm have significantly better computational efficiency than other algorithms.
In addition, it can be obtained that the RRAJGI algorithm needs the minimum number of iterative
steps and the shortest calculation time when convergence is achieved.

5 Application in state observer design of periodic lin-
ear systems

Example 5.1. We consider the following linear discrete-time periodic system

Qk+1 = Arqr + Brug, (5.1)

where Ay € R™™ ™ is the state matrix, By € R™*" is the input matrix, and both A, By are matrices
with period T'.

Periodic state observer based on state error feedback is the most widely used, which can be
expressed as follows

Tpy1 = Aey + Byue + Li(ye — Ut)s (5.2)

where Z; € R™ is the observer state, §; = CyZ; is the observer output and L; € R"*™ is observer
gain.
Obviously, the system (5.2) is equivalent to the following periodic closed-loop system

21 = (A — LiCy) 2y + Byug + Ly, (5.3)
its univalued matrix is written as
b= Ap 1 Ap_o--- Ay,

where flt = A, — L;Cy,t € 0, T — 1. Then the problem of state-observer design for first-order linear
periodic discrete system (5.1) can be described as follows.

Consider a fully observable first-order linear periodic discrete system (5.1) and find a periodic
matrix Ly € R™™ " so that the observer system (5.2) can give a asymptotic approximation to the
state x; of the system (5.1).

Next, we solve the periodic matrix L; according to Algorithm 2 proposed in this paper, which
is summarized as follows.

Algorithm 5 (The periodic state observer design in linear systems)

Step 1. Choose the appropriate matrices F; € R™ ™ with periodic T' that satisfies A(®p) =T
and A(®p)NA(P4) = 0, and choose the periodic matrices Gy € R"™*™ satisfying that the matrix pair
(/Nlt, Gy) is fully observable, give an appropriate convergence factor u and an appropriate relaxation
factor w, where 0 < w < 1, Dﬁl) and Dt(z) are the diagonal matrices corresponding to A7 and —F},
respectively.
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Step 2. Set tolerance error ¢, the initial matrices are chosen as Y;(0),Y2:(0) € R™™", X;(0) =

DMY(0) + Yir1(0)D}”, compute

Ri(0) = CIGy — AT X,(0) + X4 1(0)F,
k:=0.

Step 3. When ||R;(k)|| < €, compute

Yiolk +1) = Yi(k) + ol (CT Gy) /2 = ATIDIVY, (k) + Yea () DT},

Yi(k) = (1 —w)Yi(k+1) +wYay(k),

Yipr(k) = Yi(k),

Yaulk +1) = Vi(k) + (1 = ){(CL1Gi1) /2 = (D Fia (B) + Bi(k) D) (= Fro) ),

Yk+1)=1-w)Yi(k+1)+wYo(k+1),

Yier(k+1) = Yi(k),

Xy(k+1) = DYy (k + 1) + Yia (k + 1) D2,

Xt+T(k + 1) - Xt(k),
k=Fk+1.

Step 4. Let X} = X(k), calculate the periodic state observer gain L

Ly = (G(X7)™H".

We know that the solution matrix X; generated by Algorithm 5 are the solutions of the following

Sylvester matrix equations

ATXy — X4 Fy = CT Gyt € 1,T.

If we choose T' = 2 and

3.3856  0.8913
0.2311 2.6150
0.6068 0.4565
0.4860 0.0185

Ay =

2.7833 0.0000
0.0000 2.0592
0.0000 0.0000
0.0000 0.0000

Fy

—2.0185  0.0000
0.0000 —2.9667
0.0000  0.0000
0.0000  0.0000

—1.0768  0.3412
0.6602 —1.5457
0.3420  0.7271
0.2897  0.3093

0.8214
0.4447
2.3142
0.7919

0.0000
0.0000
2.8744
0.0000

0.9218
0.7382
0.1763 |’
2.6525

0.0000  0.0000

0.0000  0.0000
—4.2146  0.0000

0.0000 —3.3796

0.8385  0.5466
0.5681  0.4449
—0.8661 0.6946
0.7027 —1.1401

0.0000
0.0000
0.0000
2.7889
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—3.1951 0.3200 0.7446  0.6833
o | 04983 —31150 02679  0.2126
Y71 02140 0.7266 —3.0729 0.8392 |’
0.6435  0.4120  0.9334 —3.4836
3.8078 0.5869 0.7176 0.4418
o — | 0-0158 3.0083 0.6927 0.3533
27| 0.0164 0.3676 3.4497 0.1536 |’
0.1901 0.6315 0.4544 3.4150
6.1085  11.7455  9.8025 7.8521
o — | 78425 —15.6279 —20.9538 —11.7712
P71 —11.1380 —20.4830 —25.4317 —13.8007
12.9317  28.7359  39.4289  28.1247
17.8223  14.8889  19.9818  4.8605
o, — | 221746 220385 20.7235  14.8262
27| 208185 20.0357 19.5413 11.9351
—29.7677 —17.8096 —28.6271 15.9366
By Algorithm 5, we get
8.6666 —16.4843 —9.8988 —32.8552
o | 95983 213601  —1.8898  31.9227
L= 119932  61.3474  81.4414  —0.0952
—19.1405 —44.7243 —74.8887 12.3186
—43.1103 —9.9278 —21.2932  34.5128
xr_ | 132501 -38.8111 —28.5008 —50.8758
27 | —28.4303 —50.6079 —76.7389 —14.6883
40.2481  40.0852  86.0114 —28.9959
Then we can derive periodic state observer gain
0.2221  0.2190  0.0746 —0.7496
;| 10525 —0.8458 13244 1.4393
V7| —1.2140 1.4337 19888 —2.7621 |’
—1.5071 1.8314  2.5259 —3.4675
1.2435  3.1756  0.2750  1.4361
7. | 41305 —9.2566 —2.0688 —2.2803
27| 6.7149 153388 2.8153  4.2151
5.1582  11.7399 2.1194  3.0254

Remark 2. Explanation of convergence factors of several algorithms in this paper is as follows.
The convergence factor p is used in Algorithms 1-5. In addition, In Algorithm 2, the relaxation
factor wo is used. The the relaxation factor wp is used in Algorithm 4, and in Algorithm 5,
relaxation factor w is used. It should be noted that the convergence factors in the several algorithms
can be chosen to be the same or different under conditions that satisfy the theorems. The relaxation

factors are selected to be any number between 0 and 1.

Remark 3. The idea of solving linear systems is to transform general linear systems into corre-
sponding Sylvester matrix equations. The algorithm proposed in this paper can be used to solve a
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6 Concluding remark

In this paper, RRJGI algorithm, RRAJGI algorithm, CRJGI algorithm and CRAJGI algorithm
are proposed for the discrete-time periodic Sylvester transpose matrix equations. Furthermore,
the convergence theorems of the algorithms under arbitrary initial matrices are given by using the
Frobenious norm. Two numerical examples show that the algorithms have faster convergence speed
than GI algorithm, RGI algorithm and AGI algorithm which shows that the cost of computing time
and storage space can be saved. At the end of this paper, the control application on the proposed
Algorithm 2 is given. Therefore, our proposed algorithm is benefit to solve the observer design
problem. In addition, our proposed algorithm can also solve the iterative solution of the other
matrix equations, for example, the periodic coupled Sylvester conjugate matrix equations, the
coupled discrete-time periodic Sylvester conjugate (transpose) matrix equations.
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