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, Computatmn of Parameter Sensxtwnties of : -
Quadratic Performance Function in Time Continuous System

SUN Zengqi and MA Shaoping
(Department of Computer Science and Technology, Tsinghua University «Beijing, 100084 s PRC)

Abstract; General formulas are given in th.)s paper for computation of parameter sensitivities of quadrat|

perforrnance functxon in nme oontmuous systems. The main computatlon is to solve two dual Lyapunov equatlons

The concrete algonthms are given for dxfferent control structures and for stochastic systems Fmally an example
presented to show the application of the results of this ‘paper in system analysis and design.

Key words; parameter sensitivities; quadratic performance function; Lyapunov equation
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