
 

自动化学报      ():     ISSN: 0254-4156   CN: 11-2109/TP  

扩展功能  

本文信息

 Supporting info
 PDF(191KB)
 [HTML全文](0KB)

 参考文献[PDF]

 参考文献

服务与反馈

 把本文推荐给朋友   

 加入我的书架 

 加入引用管理器

 复制索引

 Email Alert 

相关信息

  本刊中 无 相关文章 

本文作者相关文章 

 

[2009-0175] State Estimation of 2-D Stochastic 
Systems Represented by FM-II Model

收稿日期    修回日期    网络版发布日期   2009-11-10    接受日期    
摘要 

关键词    

分类号 

[2009-0175] State Estimation of 2-D Stochastic Systems 
Represented by FM-II Model
CUI Jia-Rui,HU Guang-Da

Abstract

This paper is concerned with state estimation of
two-dimensional (2-D) discrete stochastic systems. First, 2-D
discrete stochastic system model is established by extending system
matrices of the well-known Fornasini-Marchesini's second model into
stochastic matrices. Each element of these stochastic matrices is
second-order, weakly stationary white noise sequences. Second, a
linear and unbiased full-order state estimation problem for 2-D
discrete linear stochastic model is formulated. Two estimation
problems considered are the designs for mean-square bounded
estimation error and for the mean-square stochastic version of the
suboptimal $H_{\infty}$ estimator, respectively. Our results can be
seen as extensions of the 2-D linear deterministic case. Finally,
illustrative examples are provided. 
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