?

[an error

occurred

while

processing

this

directive] 4 K224 (1.22h) 2009, 39(3) 56-61 DOI: ISSN: 0412-1961 CN: 21-1139

AWIHE | FIHS | R | s [FTEIA L]
(BNl
w3

ML I 5 32 5 AR 8 1 1 W A H Al o
KEM KA BUE GA

TR, TRARE LR R IRE S TR, (LR F 250061;  BXUEE - F L2 BifE B Rl AR AR 2
B, thZs 2822 271021;  EALARRHE RGBS B LR, LR 55 266510
T 2

BERF AU I i A e MR IS R B8, WFT T SN IR A S A T (0 e v el 3 17 L AL 20 BRI AN

¥ RE T fE

ASAE B

Supporting info
PDF(845KB)

[HTML43]
(${article.html_WenJianDaXiao}

KB)
22 CHK[PDF]

Hilbert” [ ) 1E A8 BERE a #, $2 H T — R0 RIE R0 715 SR 0 S A A I e 1k TOI e 252 SCHR

S, AT AT DL SR AR DR 2R 48 R 4E PNy Riceati 7 FE, 43380 (A W B (R e Al vh 2% %05 1 e
TC 5755 22w i Riccati 17 FR BL 5 FRiccati /7 F&.

KB . 85 EA ;Riccati /7 1% ; NV R S8 ELE R S

H, white noise estimation for linear continuous-time systems with delayed
measurements
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Abstract:

he H, optimal input white noise estimator for linear continuous-time stochastic systems with
delayed measurements was studied. The proposed approach was based on the re-organization
innovation methods and projection theory in Hilbert space. The key technique of the proposed
algorithm was converting the delayed measurements to non-delayed measurements. Then, The
optimal white noise estimators were given by computing the solution of two standard Riccati
equations with the same order as that of the original system. The proposed method is sample
and does not need to compute both complex partial differential equation and operator equation
of Riccati.

Keywords: deconvolution; re-organized innovation; Riccati equation; time-delay systems;
continuous-time system
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