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On Least Squares Estimation in Continuous Time Linear
Stochastic Systems

Tyrone E. Duncan; Petr Mandl; Bozenna Pasik-Duncan

Abstract: The sufficient conditions for the convergence of a family of least
squares estimates of some unknown parameters are given. The unknown param-
eters appear affinely in the linear transformations of the state and the control
in a linear stochastic system. If the noise in the stochastic system is colored
then the family of least squares estimates does not converge to the value and
the bias is given explicitly.
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