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A
New approach of designing Wiener state filters
SUN Shu+i, DENG Zi-i

systems in a unified framework.

(Department of Automation, Heilongjiang University, Harbin 150080, China)
Abstract: Based on classical steady-state Kalman filtering theory and the projection theory, a new

stability. A simulation example shows their effectiveness.

algorithm of designing Wiener state filter for completely observable and controllable systems is
presented, which can handle the optimal prediction, filtering and smoothing for stable or unstable
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