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Abstract

This paper makes a further foray on the study of the filtering prob-
lem for the class of Markov jump linear systems (MJLSs) with partial
observations of the Markov parameter (the operation mode). We de-
rive a stationary filter for the best linear mean square filter (BLMSF)
devised in a recent paper by the authors. It amounts here to obtain
the convergence of the error covariance matrix of the best linear mean
square filter to a stationary value under some suitable assumptions
which includes ergodicity of the Markov chain. The advantage of this
scheme is that it is easier to implement since the filter gain computa-
tion can be performed offline, leading to a linear time-invariant filter.
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