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The Unified Form to the Optimal Filtering ¢ Prediction and
Smoothing for Singular Discrete Stochastic Linear System
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Abstract: Using the innovation theory and projection method, this paper deals with the optimal state es-
timation for the singular discrete stochastic linear system. Converting the state estimation into the output es-
timation and noises estimation, the paper presents the unified form to the optimal filtering, prediction and
smoothing for the singular discrete stochastic linear system.
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