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Process State Detection Based on Auto—Regressive

Model and Sequential Probabllities Ratio Test
Wen Xisen Tang Bingyang Yan Bin

(Department of Precision Machinery and Instrument)
Abstract

The machining system process monitonig model is built on basis of the kalman filter
theory and Auto—Regressive model in this paper. The system process condition can be
determined by the parameters variation of the AR —model and the hypothesis testing
method of sequential probability ratio test on parameter derivation covariance matrix.
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