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[terative least-squares solutions of coupled Sylvester

matrix equations
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6. Conclusions

A family of iterative methods for linear systems is presented and a least-squares iterative solution to coupled
matrix equations are studied by using the hierarchical identification principle and the star product. The analysis
indicates that the algorithms proposed can achieve a good convergence property for any initial values. How to use the
conjugate gradient method to solve the coupled matrix equation requires further research. Although the algorithms
are presented for linear coupled matrix equations, the idea adopted can be easily extended to study iterative solutions
of more complex matrix equations and nonlinear matrix equations, e.g., the Riccati equation.
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