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On the Design of Optimal Filter for Generalized State Space
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Abstraci: In this paper, the state estimation problem for generahzed discrete stochasu(, Imear system is dis—
cussed. By use of the matrix singular value decomposition, a practxcal method of desxgmng a reduced ot erjopumal
filter i given. At the same time, the estimation of thc d),sturbance nojises for the dynarmc systems and measure sys-
tems is obtained. :
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