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OPTIMAL FILTERING AND SMOOTHING OF A CLASS OF
NON-CAUSAL SYSTEMS

Gao JianG Dar GuaNzHONG

(Dept. of Automatic Control, Northwestern Polytechnical University, Xi'an 710072)

ABSTRACT

In this paper, minimum variance filtering and smoothing algorithms of a class:
of non-causal systems are discussed. Using the equivalence theorem of the forward
and backward Markovian processes, the conditions for optimal filtering 1s obtained,
and the formulas for optimal filtering and smoothing are given. The algorithm
can be applied to a wide range of problems.

Key words: non-causal systems, Markovian processes, Kalman filter, optimal
smoothing.

B X 1969 44,1990 EE L TP @ KFEE B SR
TR, RELZFAL, 1993 £THAIL T KRFIHEV AR L%
fr, BAEEIL W RZEBORE 20, BB EESLE
SEHIBEIRRRE X R TR, 2 ARG e Bt o i,

WD LT RFEERE KK, B bl E iR M AP
eI, EROMAGRARRENZGSEITETE, B
2T TR A B A | T R A Y AT AR B T B S IR T I L, IR
A AMARRSE RPN HESE . A LATIRL8E 2 #.




