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0Py=0Pg~ PxHLOKL - 0Py HLKT - 6Pg HIOKT
~6KgHgPg— K, Hy0Pg-S8K rH P
+ K, HgPgH}0KT+ K Hx6PrHLKT
+ K Hg0PxHIOKL+0KgHgPrHTKT
+0KgHg0PxHE;KT+ K \Re0KL+ 6K ¢Rg KT
+0%(6Kg)+2(0Hg)
(3.4)
B
0P =0 0P,=0 (3.5)
B (3.4) &
0Py=~P,H}6K,~0K,H,P,+ K,H,P,HL0K]
+0K,H,P,H{KT+ K,R6K}+6K,R,KT
+0%(0K,) +02(0H,)

MR, 0P, B &H 0K, —H Wi/
0P,=0(0K,)+0(0H,)
FIP (1.6) AHEBF .
6Pk, =0x,0Pg®k,, +0(60g,,) (3.6)
Miti 6Py BAWRE 0K, —Brit/h&. DAL RIEVTH . 0Py, BV REOK,, 0Kkl
—BrihE, FRG.OTLABBR
0Pg=0Px~ PxHL0K,~6PyHLKT -~ 0K g HyPg
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(3.8)
FHIMERE



FERBERKalman WH B E A B EMNEDNE W 95
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=0Pg~0PxHLKY - K,Hx6Pxg
+ K Hx0PrHLKT +0*(6K g, 6 Hy, 60r)
=(I- K ,Hg)0Pg(I- K Hx)" +0*(6Kk,0Hg,00k)

(3.9)
Bl (3.6) 14
0Pg=(I- K \Hg)Dg0Px_, OL(I- K, Hg)"
+0.(6KK16HK, 6¢K)
=A16P1A{+0.(6Kx, 6HK1 6¢K>
K
A=TL U~ KiHx ) 0c- (K>2)
' H(3.5)k(3.8)#%
dPK=O.(de,dH‘,6¢x)
] =02(0Kg(2))+0(0Hg(2)) +0(00r(2))
+02 (0K x(2),0Hk(2),00£(2))
(3.10)

(3.10)% W, @S BRBHMEN, BRIZERTHRRENHDARSN, TAEH
BEEMNEEREIREIO, 0Hs—H i/ NELDRENZAEG ZRIMRE, KK 00k,
OHg, #BATBRE 0K ¢ /bR, malmA R, HE W BB/ TERNIE, #
BIREH_MPERESBREBERIREZMHEERE.

BN TEHERE, G.OURBRK.

dPx=0*(0K((2)) (3.11)



9% B OB R %k % % M

ZTRBEIREMHR/DIM, EHBAREFFLURE HBREEKEHRDNPIRE.
M —LEdETRE . FRIARS, NteTREXE, AREETLARGBRA, thinfwEke
1% NATLAERE 150 LA ko
A TH B X K., BERLUHER
OPx=Ay 0PyAf .+ 0?(6Kg(N +1))
+0(0Hg(N +1))+0(6Pg(N +1))
+0*(6Kg(N +1),0Hg(N +1),60g(N +1))
(3.12)
He
K—N-—1
Ay= .']';Io (I-Ky,Hg )Pk s

(K>=N+1)
HERERGHY, G 12BTHER
O0Pg= Ay, 0PyAf 1+ *(6Kg(N +1)) (3.13)
53.10), GIDAAFEBE, XBEL THME: Ay 0PyAL... FxE, YBRBRLK
R—B IR, K.F, BEfRaE, Afdva R
MREEX LR LR Mk,

W, 4t fu N g8

RTRFERIRG At B NR/DOEFERE, 3cHk(2], (3], (5] #8477 L ik amy it
®o BMAUERS K. F. ZH RGN ORMA0IEZBEKER (MK |
R A Bk UREAT B B B, XA A B LR AR, T
HEAT BRI TS TR A T B B bR, EL D 05 AR b DI B 75 b 2 4 B

A R(K)=R(K)- Ato] A, et ROK ) #7724 RAEWIRG B Ao B, tx 121 T B
P b 22
BETRAKENGEE, SEACQ DT, N>2MAH GREL. B (4]ha
H1 T 5y BEGRSR K. F AR FS2Ih i 3 B 5 N BOE DL 22 A 5% s
Ag NS,
At J280+ (N - 1)
oy So HBUBRMEM, FURS LT MRIER K. F. fi Bk g5 K. F. (1.3)—
A.DHEEEZE (5 AFX) 5 Sz HK.F. (1.3)—1. 7 EREFRY Ato 140 %
F 52 WA B o
X5 (4.1) K

SN,M=SR( (1. 1)

_(280-1)8wae
At
Sa (4 )50~ S

N=



S BRBEF Kalman RERKA A HEMESN B W 97

LTI 5, NBE#E Sw.a BEATHKR, BRMGHEIRESNRIEWL, BrLAZE #E N,
AREZEIEEE, mEaEZERGHTHKRSY, URREEER.

MHELEH, &BEFEEKETAR—#, BE5—KEKETLMREN—EHEX
BB R H B BRI EIRZHR/DRFIE. BRAXEOHERELHESER K
BEFHE. BT REXHER.

ReHEHEREN L, TR, . B, K. a>0, >0, Ha<lB, TEK
IR % B i+ 1 PE3F X Al BE MR o
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The Piecewise—recursive Kalman Filter

and Its Influence on the Accurancy of Estimation

Jin Hong

Abstract

As shown in previous studies{8], the piecewise—recursive Kalman filter
is one of the most efficient and promising approach to decrease the computation
requirements of the Kalman filter, In this paper the approach and its influence
on the accurancy of estimation and the problem of how to choose the A4¢ (the
sampling interval) and Ar= N - 4¢ (the interval between gain—matrix calculations)
are considered, In the final portion of the paper,a example is given to show

the applicability of the approach,



