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REDUCE ORDER ESTIMATION FOR SINGULAR DISCRETE
STOCHASTIC LINEAR SYSTEMS

QN Craovymng  Dar GUANZHONG

(Northwestern Polytechnical University Xi'an 710072)

ABSTRACT

In this note, the state estimation problem of the singular discrete stochastic
linear systems is discussed and a reduced-order estimation scheme 1s given. The
scheme can directly estimate part states of the systems or linear combination of the
systems’ states.
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