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ON THE STATE ESTIMATION WITH
INFINITE DURATION

. Ma Jin :
(Fudan University, Shanghai)

. Abstract

This paper treats the problem of Linear Unbias Least Square

Estimation with infinite duration. Some relations among the optxm&l
estimator with infinite duration, the usual- finite duration estimator
and its limit form estimator, the suboptimal estimator with infinite

duration and the desending dimensional optimal - estimator - in.

degenerate case are investigated. The optimality of the usual limit

estimator and the mean square convergence of the family of the

“local estimators” are proved,





