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SELF —TUNING OPTIMAL PREDICTORS FOR SINGULAR
DISCRETE STOCHASTIC LINEAR SYSTEMS

ZHANG HuANSHUI
(Department of Mathematics, Taian Teacher’s *College Taian 271000 )

. DENG Z1L1
(Institute of Applied Mathematics, Heilongjiang University Harbin 150080 )

ABSTRACT

Using the modern time series analysis method, this paper deals with the
optimal and adaptive state stimation for the singular discrete stochastic linear SYS -
tems. The optimal predictor is presented by converting the state estimation into
the output prediction and noise estimation, and thg asymptotic stability for the 1ni-
~tial values of the optimal predictor is proved. The self—tuning predictor 1s also
presented as the convariance matrixes are unknown in this paper. A simulation ex-
ample shows its usefulness.
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