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Abstract

The general real solution of generalized Sylvester matrix equations AX +YA=C and the ortho-
gonal projection iteration method to optimal approximation are studied. Firstly, the iterative me-
thod is constructed and its convergence is proved by using the theory of orthogonal projection and
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the singular value decomposition, and the estimation of its convergence rate is obtained; secondly,
numerical examples are given to verify the validity of the algorithm.
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