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(A Study on the Sensor Failure Detection and Diagnosis in the Stochastic system)
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Abstract
In the paper a failure detection and diagnosis method of a stochastic system
is proposed. It is based on the comparison of the moving averages generated from
outputs of the real plant and a modeled normal plant. The proposed method allows
us to locate the failed sensor and can be efficiently used for the failure de—
tection and diagnosis of a plant with many sensors
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