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Abstract: In the last decades, there has been 
an increasing interest in the solution of 

linear (and nonlinear) matrix equations. 
Matrix equations, like the algebraic Riccati 
equation (DARE), are encountered in control 

theory, ladder networks, dynamic programming, 
stochastic filtering, while the equations like 

the quadratic matrix equations, arise in the 
analysis of Quasi-Birth-Death stochastic 
processes. The applications and numerical 

algorithms of some matrix equations are 
introduced.

Title：The nonlinear matrix 
equations: applications and 
algorithms.
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