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OPTIMAL NETWORK ESTIMATOR FOR LARGE SCALE
CONTINUOUS-TIME SYSTEMS

ZHANG JIANHUA Dar GUANZHONG

(Dept. of Computer Sci. & Eng.,, Northwestern Polytechnical Universirty, Xi'an 710072)

ABSTRACT

The paper deals with the real-time state estimation problem of large scale systems. Based
on matrix minimum principle, an optimal network estimator 1s proposed. The algorithms
derived are proven to be optimal for large scale system state estimation subject to information
flow constraints in processing net, and have flexibility in comparision with decentralized or
hierarchical methods. Clearly, multuicomputer systems can be available to carry out the scheme.

Key words: Stochastic large scale sys ems; optimal state estimation; multicomputer

systems; network.
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