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An approximate optimal filtering for
discrete stochastic systems with conditional Markov structure
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Abstract: A conditional filtering algorithm is presented for a discrete stochastic system with conditional Markov struc-
ture. This filtering algorithm is simplified by making use of the variable-structure character of the stochastic system; and
the posterior probability density function is approximated by a Gaussian function. Thus, an optimal filtering for condi-
tional Markov structure discrete stochastic is obtained. The computation process of this filtering algorithm is given; and its
effectiveness is shown by simulation results.
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tering algorithm)
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Fig. 3 Estimation of system structure
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