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AN APPLICATION OF PARAMETER IMBEDDING METHOD
“FO SOLVING ALGEBRAIC MATRIX RICCATI EQUATIQN

Lu Jingbao

(Beijing Institute of Aeronautics and Astromautics)

Abstract

‘Inuthis paper, the principle of solving algebraic matrix Riccati equ-
ation by the parameter imbedding method is discribed and then a theorem
is proved, A new algorithm for solving algebraic matrix Riccati equati~-
on is ‘presented An example corresponding to a 12-dimension system is
given,ﬂii&;ivh'ich shows that for the algorithm, less calculation is required

and accuracy- can be increased,



