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Abstract
In this paper, an alternate method for
state-covariance assignment for SISO

(single input single output) linear systems
is proposed. This method is based on the
inverse solution of the Lyapunov matrix
equation and the resulting formulas are
similar in structure to the formulas for
pole placement. Further, the set of all
assignable covariance matrices to a SISO
linear system is also characterized.
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