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Theory
Firstly, we represent any Dynamic State System using a State Vector (Row Vector) of a specified size, say

Vi:[Vi(l) Vi(z) Vi(3) - Vi(n_z) Vi(n_l) Vi(n)]

For the time instant 1 =K, we have the State Vector given by

Vk - [Vk (1) Vk (2) Vk (3) L Vk (n - 2) Vk (n _1) Vk (n)]
Let the State Vector be defined for 1 =1to | = M instants.

We now Normalize all Vi for I =1toi =m.
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10 We now have

v\m+1 = |_\7m+1 (1) Vm+1 (2) v\m+1 (3) o o Vm+1 (n _ 2) Vm+1 (n _1) vm+1(n)J
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\7m+1 = { {\7(m+1)j }2} Finally, we have
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v(m+1)j - {\7mj} V.
mj

We now write N Equations

A _ V(m+1)j
(m+1)j — ] 1/2
Vi)
j=1
for j=1ton

and solve for \T(m w)jfor j=1ton.

Conclusion
This Scheme can be used to predict the One Step Evolution of any Dynamic State System with Large
Number of Parameters.





