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Abstract

OPTIMAL TRUNCATION FOR RANDOM PROCESS
IN THE PRESPECIFIED COORDINATE

Bao RoNGHAO

XU Bonou

(Mechanics Department of Zhejiang University, Hangzhou

310027)

An optimal method to truncate the components of a stable random output process

in the prespecified coordinate is presented in this paper,which i1s based on the performance cri-

terion of output error. It is pointed out that this optimal truncaton is alsc a minimal orthogonal

projection of the truncated components. Several properties for such truncation are introduced.

A numerical example is given in the end.
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