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(P'+HRIH)'=P - PH'(HPH + R)'HP (1.3.3-11)

where Pisnxn, Hismxn, and R is m x m.

An alternative version of the above is

(A+BCB) '=A""- AT'B(B'A"IB+ C ™))" 1B/A™! (1.3312)
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will indicate that the variable y is normally (Gaussian) distributed with
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and covarlance matrix (assumed nonsingular)
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For @ and z jointly Gaussian, as assumed in (3.2.1-2), the conditional

meanis

2 2 Elzlz] = 2 + PPz - 3) (32.1-7)

and the corresponding conditional covariance matrix is
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P(k) = [H" (R 'H") (3.4.1-15)
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~ a “ - 1
|2(k|N) = &(k]k) + C(k)[2(k + 1|N) — 2(k + 1|k)]| (8.6.2-16)
where the smoother gain is
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C(k) = P(k|k)F(k)'[F(k)P(k|k)F(k) + Q(k)] (8.6.2-17)
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C(k) = P(k|k)F(k) P(k + 1|&)7! (8.6.2-18)
P(k|N) = P(k|k) + C(k)[P(k + 1|N)
‘ (8.6.2-29)
—P(k + 1|1B)IC(k)Y k=N-1,...,0
Evolution Estimation Covariance and gain
of Ihe system of the state computalion
() #(0) P(0)
8 Pit) = A)P() + P(BAQY
_._I‘(” £(0) = At = DoY) | + DGBDEy
— P(HCWY RO OO P
, !
@(t) e z i) = AWz — = 3
_..I 2(8) = C(0)2(t) + (o) |- g - ~—| Lit) = POC(HAY) |
It
. K t
o!lEt\\f: S;:tnem (:::TE‘:ITE: Estimation Stale covarlance
(true slate) ekl ofthe stale computation
State at ¢ inpul al £ State eslimate at ¢;; Slate covariance at ¢,
z(k) ulky #{kik) ] Fikl&)
)
Evaluation of Jacoblans
o OF O |
F{&) = —=—=
L b N P,
dhik + 1)
Hil 41y = =22 70
N AT NPT
)
) Transition to [Ty Slate prediclion Stale prediclion covarlance
AL ' i+ 18 = L e =
Flkoek) ulk)] + vik) [ SRR, 8k Fik)P(RIR)F(R) +Q(R)
! 1
Measurement prediction Residual covanance
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