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WHITE NOISE ESTIMATORS OF DYNAMIC SYSTEMS

DeNG ZiL1 Zrou Lo Liu SHUjJUN
(Inst. of Applied Mathemaiics, Hetlongjsang Univ, Harbin 150080)

ABSTRACT

Using time series analysis, this paper presents an unified and general white no-
1se estimators for single input-single output (SISO) systems, which include the in-
put white noise estimators and observation white noise estimators, and can handle
the correlated white noises with non-zero means, unstable and nonminimum phase
systems., A simulation example of radar tracking system shows the usefulness and
applicability of the results obtained in this paper.

Key words: White noise estimation, input white noise estimators, observation
white noise estimators, single input-single output systems.



