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OIHA 3AJAYA ITOCTPOEHUSI ®UJIBTPA
KAJIMAHA JJIAA IMHEUHBIX ITUCKPETHBIX
CUCTEM

Paccmompen a 3a0aua nocmpoenus purompa Kanmana ons ouc-
KPEmHbIX MHO2OMEPHBIX IUHEUHbIX A8MOMAMUYECKUX CUCTEM, KO-
20a ypasHeHue 8bIx00a cooepoicum 6xo0Hoe 8o30eticmeue. Tlony-
yenwl ypaguerue ¢urbmpa Kaimana xax 015 HeCmMayuonapuotl,
Max u 01 CMAYyUOHAPHOU 3a0a4, d MAKI’Ce bIPAdCEHUsL 0I5l Onpe-
Oenenus K03ghhuyuenma ycuieHuss hurbmpa u Mampuysi Oucnep-
cuti OuUOKU OYeHUBAHUS.

One Problem in Kalman Filter Construction for Discrete Systems /
V.A. Ivanov, Ye.V. Pechnikova // Vestnik MGTU. Priborostroenie. 2001.
No. 1. P. 3—-11.

The paper deals with the Kalman filter construction for discrete
multivariable linear automatic systems, when the output equation includes
the input action. The Kalman filter equation for both non-stationary
and stationary problems and also expressions to determine the filter
amplification coefficient and variance matrix of estimation error are
derived. Refs.4. Figs.3.
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