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Abstract We study a kind of generalized algebraic Riccati equation. This equation
has many applications in the field of stochastic control, so it has been studied by
many authors. By introducing the concept of stabilizability, a sufficient and
necessary condition for this equation to have a unique positive solution is given,
which not only improves the previous results,but also generalizes the corresponding

property of deterministic algebraic Riccati equation.
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