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STEADY-STATE KALMAN ESTIMATORS FOR
SINGULAR SYSTEMS

DENG Zili
(Institute of Applied Mathematics, Heilongjiang University, Harbin 150080)
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(Department of Flying, Civil Aviation Institute of China, Tianjin 300300)

Abstract Using the modern time series analysis method, a unilying framework of
steady-state Kalman filtering, smoothing and prediction for singular discrete linear
stochastic systems, is presented. A new algorithm of steady-state Kalman estima-
tor gain is given, where the solution of the Riccati equation i1s avoided. In order to
ensure the asymptotic stability of the estimator, a formula of setting the initial esti-

mate 1s given. A simulation example shows the etfectiveness of the proposed re-

sults.
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