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OPTIMAL FILTERING AND PREDICTION FOR A KIND OF
NONSTATIONARY STOCHASTIC SEQUENCE

Zhao Xiren
(Harbin Ship—building Engineering Institute)

A bstract

An optimal filtering method is presented for a kind of nonstation-
ary stochastic sequence in this paper, Transfer function of the optimal
filter and physically realizable solution are derived with z~transform,
The algorithm of this optimal filter is explained by examples, A compa~
rison is made between the performance of this filter and that of kalman

filter, Finaly, the application of this filter is presented briefly,



