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THE SUBOPTIMAL ESTIMATE FOR THE DISCRETETIME
DECENTRALIZED SYSTEM

WANG EN-PING

Institute of Systems Science,Academia Sinica

Abstract In this paper a suboptimal state estimate for the discrete-time stochastic decentralized system x_i(k)=®_{ii} (k.k-
Dx_i(k-1)+sum from j=1 j£i ®_(ij)(K,k-1)x_j(k-1)+w_i(k-1),y_i(K)=H_i(k)x_i(k)+V_i(k)is discussed,and globally uniform
asympotic stablity for the suboptimal estimator isconsidered under the conditions that the subsystems are uniformly
completely control-lable and uniformly completely observable and the decentralized system is globallyuniformly
completely observable.
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