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MULTI-LEVEL RECURSIVE PREDICTION OF SYSTEM
WITH RANDOM-VARYING STRUCTURE

HaNn ZuaicaNG

(Institute of Applied Mathematics, Heilongiiang University)

ABSTRACT

In this paper, the prediction problem of systems with random-varying structure has been
studied. The staying-time concept of such systems at every structure is applied and a statistic
test method of system structure variation is obtained. Furthermore, the multi-level recursive

prediction method is extended to the random-varying structure systems.

Key words Prediction; stochastic system; structure; tst aying-time.



