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OPTIMUM RECURRENCE FILTERING METHOD FOR

SINGULAR DISCRETE STOCHASTIC LINEAR
SYSTEMS (1)

Wang EnPiIng Wane CHAOZHU

(Instizute of Systems Science, Academia Sinica)

ABSTRACT

In this paper, the optimum state estimate of the singular riscrete stochastic linear system 1is

For open loop, the recurrence state estimate

formulas are obtained.



