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M1(A, B, C, D, K,&�(e)) =

=

{
x(tk+1) = A x(tk) + B u(tk) + K e(tk)

y(tk) = C x(tk) + D u(tk) + e(tk)

,-.
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[ε(i, θ̂n)]2
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x̂(tk) = A x̂(tk−1) + B u(tk−1), tk ∈ Hr

y(tk) = Ck x̂(tk) + Dk u(tk), tk ∈ Hr,

,1.
����� y(tk) ∈ Rno,k � 0 ≤ no,k ≤ no 	� ���
����� ����	�	�� ��� ���	��
�� �������� �� ����
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����� no,k = no� )���	��� Ck ∈ Rno,k×ns ���
Dk ∈ Rno,k×ni ����	� ��� ��� � C ��� D
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X̂r =
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x̂(t0)

T x̂(t−1)
T

· · · x̂(t−r+1)
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]T
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T 0T
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T 0T

ns
· · · y(t−r+1)

]T
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A

C−3
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⎟⎟⎟⎟⎟⎟⎟⎟⎠
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−D0

B
−D−1

B
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B
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X̂r = Xr + eX .

2������	 
�
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y(tk) = ŷ(tk) + ε(tk), tk ∈ Hf . �8�
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M2(A, B, C, D, K,���(e)) =⎧⎪⎨
⎪⎩

x(tk) = A x(tk−1) + B u(tk−1), tk ∈ Hf

ŷ(tk) = C x(tk) + D u(tk), tk ∈ Hf
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