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Two iterative algorithms for heterogeneous constrained
solutions of generalized Riccati matrix equation
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Abstract: Two algorithms called inexact Newton modified conjugate gradient algorithm (In-Newton-MCG
algorithm) and inexact Newton orthogonal projection algorithm (In-Newton-OPA algorithm) are developed in
this paper, the two algorithms are based on the principle of conjugate gradient algorithm, which are developed
for solving the constrained solutions of generalized Riccati matrix equation in time-varying systems. The conver-
gence results and numerical experiments of the two algorithms are given. Numerical experiments shows that
the In-Newton-MCG algorithm is more efficient than the In-Newton-OPA algorithm under certain conditions.
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