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g (M{Ry!M)g>0, Yg€ER", g#0, Yi=n

ST cank[MIRFM] = n, ¥ k>,
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k
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= D10, ))NGNT @D (k,i). + (13)
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H ¥ rank F = n, H{§ BEIRHMIRE
I(x(R);Y,) =1(X,;Y,) =1/ ;Y))
=H(, — HX,|Y,)
=H(,) — HY, + V,|Y.")
=H(,) — HV). (19)
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Estimability of Stochastic Systems——An Information
Theory Approach

ZHANG Hui and SUN Youxian
(Institute of Industrial Control Technology,Zhejiang University » Hangzhou,310027,PRC)

Abstract: This paper is concered with the estimability of stochastic systems by means of information-
theoretic concepts,and the connection between the estimablility and the observability of certain systems is
also presented.
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