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A New Algorlthm for Self—Tumng State Estlmatnon |

ZHANG Huanshux .
(Department of Mathematics, Tai'an Teachers College » Tai'an, 271000, PRC)
. DENG Zili
(Institute of Applied Mathematics, Hexlongpang University » Harbin, 150080, PRC)

Abstract; This paper deals with the adaptwe state esumatwn for the hnear discrete time system from the view-
point of the modern time series analysis. A new optimal recursive: fﬂter is presented by using the innovation theory
and projection method, and the self-tuning filter is proposed basing on the identification of the ARMA 1nnovat10n )
model when the covariance matrices are unknown. A mmulatxon example shows the usefulness of the new algo-
rithm.
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