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A generalized algebraic Riccati equation arising in stochastic control
with indefinite quadratic part is considered. Iterative methods for com-
puting a matrix sequence [1,2], which converges to the stabilizing solution
of the considered type of Riccati equations with indefinite quadratic parts
and convergence properties of these methods are studied. Computer real-
izations of the presented methods are numerically compared. Based on the
experiments the main conclusion is the Lyapunov iteration is faster than
the Riccati iteration because these methods carry the same number of iter-
ations. The iterative methods are numerically compared and investigated.
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