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AN ACCELERATED METHOD FOR SOLVING
RICCATI EQUATIONS BY SCHUR METHOD

Ye Qingkai

( Peking University )
Abstract

There are many kinds of methods to solve algebraic matrix
Riccati equation. Of these methods, the Schur method 1is quite
efficient one. The key of schur method is to exchange the diagonal
blocks in the upper pseudo—triangular matrix. In literature,usually
use Programme EXCHNG to implement this requirement. It uses QR
iteration method, so that spends a lot of computing time. In this
paper, a kind of direct method for exchanging two diagonal blocks

is given and it can save some computing time.





