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Solving Dual Riccati Equations by Matrix
Sign Function Iteration

LUO Zonggqian
(Department of Automatic Control, Huazhong University of Science and Technology + Wuhan, 430074, PRC)

Abstract; This paper presents a method—— matrix sign function iteration for the positive definjte (ﬂegatj
Ve
definite) stabilizing (anti-stabilizing) solutions of matrix algebraic dual Riccati equations. The Necessary ang
sufficient conditions for existence of these unjque solutions are given. The in_)plementation of the algorithm i8 als,
given.
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