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Abstract:

Consider the large-scale Riccati differential equation (RDE):

- X = ATX +XA-XGX +H, with X(t;) = X;, where A €
R™*" is large and structured, G = BR™'B" and H=C'T
—1C are low-ranked and X 7 18 numerically low-ranked. We

shall show that X () can be expressed in terms of the steady-
state solution X, which is numerically low-ranked. The

procedure leads to an efficient numerical method for the
solution of the RDE. In addition, X(%) is also numerically
low-ranked and the RDE can then be projected onto a much
smaller Krylov subspace, leading to a novel Krylov subspace
projection method for the RDE. Finally, we prove the
inheritance of solvability of the projection method for the
RDE, that the Lipschitz continuity of the original RDE
implies that of the projected RDE.

B#:12888 (m), 10:30-11:20
Liits  dbEk: R A3 B 55 A SC 317




	                 ����             ����������������Prof. Eric W Chu�Monash University, Australia��Numerical Solution of The Large-Scale Riccati Differential Equation�����������������

