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X(n+1) =Fx(n)+ Cu(n) + Gw(n)

z(n) = HX(n) + v(n)

E(v(n)) = O,E(W(n)) =0

E(v(n)v"(ny)) = R6(ny — ny)0

E(W(n1)WT(nz)) = Q6(n; —ny)

R =100%1,Q = I,E(x(0)) = X(0) = [500m —50m/s 200m 100m/s]”
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[x(n + 1] _ [F C] [x(n)
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u(n +1) um)| T [0] w(n)
Zn+1) =Zyp,m) =Hx(n+ 1 +v(n+1)
x(n)
u(n)
Hpyg = [HF HCl,Vayg = How(n) + v(n + 1), Gpyyy = [g]’FAug _ [}(;' ﬂ

TAug = E(WAug (n)vgug (n)) = E(W(n)v,;{ug (n)) = QGTHT
A e o 51,500 (655 03lil 5 anTE slaggi e w0z (laled )0 eriils a7 (gl 3.

= [HF HC] +HGw(n) +v(n+1) -
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x(n+1) = ¢px(n) + Gw(n)

z(n) = Hx(n) + v(n)

E(x(0)) =0,E(v(n)) = 0,E(w(n)) =0

E(x(0)x"(0)) =y

E(v(n)v"(ny)) = R6(ny — ny)0

E(w(n)w'(n,)) = Q6(ny — ny)
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x(n+1) = (1 1 )x(n) + (1) w(n) + (1) u(n)
0 —1.1 0 1
zin) =1 1Dxn)+vn)

R=30,0 =159 = 5E(x(®) = (7)
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