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{X(k):k=12, K}

x(k +1) = Fx(k) + Gw(k)
X (k) = Hx(k) + Ew(k)

12

12



w(k)'s

FG H
W
Gwk)  Ew(k) x(K)
x(K) { X(k-2),X(k- 1}
{X(K),X(k+1), } state
order
W
Gw(k)  Ewk)
X (k
f e
x(k+1) = f (x(k)) + g(w(k))
X (k) = h(x(k)) + e(w(k))
(k
gwk))  e(wk))
aysis
k L
X_(k)=(x(k), ,x(k-L+1))
L
X, (k)= (X(k+12), ,X(k+L)).
L L
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C C++1
C.=T'T
C++:T+TT+
C
C:=T 'C.T,
C =usv
s, O 0
s- 0 s, 0
0O O S,

s @

13513523 35L30

X k



- %Iogdet(l - SZ)_

3 3 3 3
51 Sp >>Spu 5.

0'1»5D+13 3 sL3 0

th
th

S, 3 3 Sp
(k
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onk)  Ewlk)
13
=
1
- EIogdet(l - Se(x. ),Q(X+))
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F(X.)  Qx,) -0

E(F(x(K), . X(k- L+2)])- Q(x(k+1), ,x(k+L]))



F

F(x(), ,X(k-L+1)])= L aX(k+i)+oX(k-i)X(k-i)+gX(k-i)X(k-i-2)

Q Qx(k+1), X(k+L)])= aix(k+i).

i=1

b g
{X(k+1), ,X(k+L}
{x(k), ,X(k-L+1}.

state x,i£EN e
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x,(k+1) x (k) 0
x(k+1) = x%,(K) + 0

0
xy(k+1) -1 (K) 0

X (k) = h(x(k)) + e{w(k))
w X
: h

predictors.

X Nth
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E(a,X(k)+a,X(k-1)+a,X(k- 2)+ +a, ,X(k- N+1)- Y(k+1))
Y(k+1) = X(k +2)/yJvar(X)  var(X) X
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E(fo(X (k) +A(X (k- D)+ £, (X (k- 2))+ +7 (X (k- N+1))- Qlv(k+1))).
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q Y(k+1)

Fx(k +1),x(k) =0

x(k+1) = f (x(k))
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th Eo

X (k)X (k- i)
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