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Abstract

This paper deals with the least squares estimation of the initial

state of linear systems with zero input and measurement noise, and

provides some sufficient and necessary conditions in order to guar-

‘antee the least squares estimation error converging to zero (almost

surely or in the mean square sense), The convergence rates are also

obtained, And an example is given to show that the convergence rate -

in the mean square sense can not be improved any more,





