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A SELF-TUNING FILTER AND SMOOTHER
FOR MULTIVARIATE ARMAX PROCESSES

Deng Z1li
(Heilongjiang Institute of Applied Mathematics)

A bstract

In this paper, a self-tuning filter and smoother for multivariable
ARMAX processes are presented, using the time series analysis method

and projection theory, Hagander and Wittenmark’s results are extended,



