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A MULTIVARIABLE SELF-TUNING FILTER AND SMOOTHER

Dexag Ziul
(Heilongjiang University)

ABSTRACT

This paper presents a multivariable self-tuning filter and smoother for multivaria-

ble autoregressive-moving average model using the state space method and the time

series analysis method, the correspondent results proposed by Hagander and Witten-
mark'” for univariate autoregressive-moving average model are extended.



