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OJHA 3AJJAYA ITOCTPOEHUS ®UJIBTPA
KAJIMAHA J1JIs1 HEIIPEPBIBHbBIX CUCTEM

Paccmompena 3aoaua nocmpoenus purempa Kanmana ons ue-
NPEPBIGHBIX MHOZOMEPHBIX IUHEUHBIX AGMOMAMUYECKUX CUCHIEM,
K020a ypasHenue 8v1x00a codepaicum 6xooHoe gozoeticmsue. 1lo-
nyueHvl ypasnenue gurompa Kaimana, a maxoce evipasicenus
0151 onpeodeiieHus Kodgpouyuenma ycuienus Quibmpa u Mmampu-
ybvl oucnepculi OuUOKU OYeHUBAHUAL.

Kalman filter construction problem for continuous systems /
V.A. Ivanov, I.V. Alexandrov // Vestnik MGTU. Priborostroenie. 2000.
No. 1. P. 11-20.

The problem of Kalman filter construction for continuous many-
dimensional linear automatic systems is considered for the case when the
output equation contains the input action. The Kalman filter equation as
well as the relations are derived to determine the multiplication factor and
dispersion matrices of the estimation errors. Figs.2. Refs.4.
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