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OPTIMUM RECURRENCE FILTERING METHOD FOR
SINGULAR DISCRETE STOCHASTIC LINEAR
SYSTEMS (1I)

Wang Enping WaNg CHAOZHU

(Instizuze of Systems Science, Academiqg Sinica)

ABSTRACT

In this paper, properties of the error covariance matrix of the optimal estimate given in

[1] are analyzed for singular discrete stochastic linear systems. Under some conditions, upper
and lower bounds of the matrix have been obtained. In view of the above results, the stability

of the optimal filter in [1] has been discussed.



