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A NEW ALGORITHM FOR SOLVING THE
DISCRETE-TIME RICCATI MATRIX
ALGEBRAIC EQUATION

Jiang Changsheng

( Nanjing Aeronautical Institute)

Abstract

In this paper, a new algorithm for solving the discrete~— time
Riccati matrix algebraic equation is presented. The basic theorems
of this algorithm are demonstrated, and the solving formulas and

numerical example of this algorithm are given.





