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MULTIVARIATE SELF—TUNING FILTER AND
SMOOTHER WITH THE COLQURED
OBSERVATION NOISE

Deng Zili

( Heilongjiang Institute of Applied Mathematics )

Abstract

Using the time series analysis method and projection theory,
based on ARMAX innovation models of the observation processes,
this paper presents two kinds of self-tuning filter and smoother for
multivariable systems with the coloured observation noise, they
can be applied to the speech signal identification and the dynamic
ship positioning, respectively,





