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x! = x! + K, (yf - Hz-(xif)> (6.3.1)
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x* = x*-x' (6.3.2)
oxl = xf —x (6.3.3)
Sy° = y° - H(") (6.3.4)
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K=P/H'(HP'H +R)™! (6.3.11)
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000000000 (6.36)00000000000O0
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X[y = M(x{) (6.3.13)
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MO M'OODODODODODODODOO9O0OO000O000OO

xt ) = M(xh) —n (6.3.15)
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P! = (ox] <6xZ>T>

(6.3.16)
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((

(6.3.18)
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E = (6.3.21)
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P = SDS'

= EE' (6.3.22)
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= MP{ M
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K = P'H' (HP'H' +R)!

E/(HE')"HE/(HE")T + R]™! (6.3.30)
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E®=(I- KH)E/ (6.3.33)
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(6.3.37)
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Prob®(x) « exp (2

sy TR (Hx - yO))
(6.3.38)
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000 (joint probability) O O

Prob’°(x) = Prob! (x) - Prob®(x)

X exp <—%(x —xN) "B (x — x)
_%(HX_yO)TR_l(Hx—yO)) (6.3.39)
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d=y°— Hx' (6.3.43)
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(incremental form)

J(xf+(5x) ~ %5XTB_1(5X

+%&mx—«nTR—%H&«—¢
(6.3.44)
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