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Abstract:

For a class of complex nonsymmetric
algebraic Riccati equations arising in
Markov modulated fluid flow, we
prove that the existence condition
only needs the comparison matrix of
the coeffcient matrices be a
nonsingular  M-matrix  without
diagonally dominant. All the
algorithms which were used to solve
the minimal nonnegative solution of
real nonsymmetric algebraic Riccati
equation can also deliver the
extremal solutions. We also show the
effectiveness of the algorithms by
numerical experiments.

i K KA




