Home | Contents | Submissions, editors, etc. | Login | Search | EJP

Electronic Communications in Probability > Vol. 11 (2006) > Paper 13 open journal systems

On arole of predictor in the filtering stability

Pavel Chigansky, The Weizmann Institute of Science
Robert Liptser, Tel Aviv University

Abstract

When is a nonlinear filter stable with respect to its initial condition? In spite of the Research
recent progress, this question still lacks a complete answer in general. Currently Support Tool
available results indicate that stability of the filter depends on the signal ergodic

properties and the observation process regularity and may fail if either of the Capture Cite
ingredients is ignored. In this note we address the question of stability in a View Metadata
particular weak sense and show that the estimates of certain functions are always Printer Friendly

stable. This is verified without dealing directly with the filtering equation and turns
to be inherited from certain one-step predictor estimates.
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