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The Optimal Recursive Predicting Method for the Singular Discrete
Stochastic System and its Asymptotic Stability

Zhang Huanshui,Chai Tianyou

Research Center of Automation,Northeastern University,Shenyang

Abstract

This paper deals with the optimal state estimation for the singular discrete stochastic
linear system. The optimal recursive predictor and the optimal filter for the singular
discrete stochastic linear system are presented by using the innovation theory and
projection method, and the asymptotic stability of the optimal predictor is proved .
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