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MARKOV ESTIMATION FOR SINGULAR DISCRETE-TIME
STOCHASTIC LINEAR SYSTEM

Wang Enping

(Instirute of Systems Science, Academia Sinica)

ABSTRACT

In this paper the Markov estimation of the state, xx, for the singular discrete-time stoch-

astic linear system with the impulse mode
Exy = Qxy_; + Twy_,  yp = Hxg + vy

1s derived by using the standard decomposition Structure of the input-output invertible transforma-
tion. The state estimation is given in the rcursive* form.

Key words: Singular discrete-time stochastic linear systems; Markov estimation: re-
cursive algorithm.



