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The Generalized Square-root Algorithm for H* Filter

CAI Hong
College of Aerospace and Material Engineering National Univ. of Defense Technology Changsha 410073 China
Abstract We study the square-root algorithm for H” filter by introducing the generalized square-root factorization for indefinite
matrices. A method to calculate the hyperbolic transformations for triangularizing a given matrix including the testing of its
existence condition is proposed. The H* generalized square-root filter can thereby be algorithmically realized.
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