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81, Z=(1:192); ¥NMIE

B2, | noise=randn(l,188); ¥AZ=AHIP=EES
a83. Z=I+noise;

a4,

85. | x=[@; a]; %iE

85. | P=[1 @; @ 1]; xiFzEHEER

a7, F=[1 1; @ 1]; ®iA754Ei5iErs

88. | Q=[0.e001, @; @ 0.0201]; MAEREIFHHEIRNE
@3. | H=[1 e]; =M3IER%

1a. | R=1; sMNEERRE

11,

12, fipure;

13. hold on;

14,

15. for i=1:108

16.

17 X =F*X;

18, P_ = F*P*F'+Q;

19. K = P_*H'/(H*P_*H'+R);
20. Xo= X +KE(Z(1)-H¥X_);
21, P = (eye(2)-K*H)*P_;
23,

23. plot(X(1), X(2)); ME=, fEETuE, IMEETEE
24, end
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Heng Zhang

o ‘ hengzhangb4 @ gmail.com



