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Monte-Carlo Simulation F2

Also need covariance initial condition matr-
vector xo ~ M{xoBAR,Po). If Po is unknown, r
ANY diagonal matrix with all diagonal entrie  Retodiction/Smaathing F4
guess and will eventually give correct answe
time step iterations. Similarly, ANY initial MLS Batch F&
start a KF. For more detail on KF robustness  Demg of Monte-Carla Simulation FE

K.alman Filtering F3

* hasnaes, H. B., and Kailath, T., "Init- TK-MIP Matrix CalculationskDizplays F7

Linear Least Sguares Filtering Algorith  guip Mathematical Functions =
tic Contral, Wol. AC-19, No. 4, pp. 38

TE-MIP Comples variable operations F9

Further notational conventions:

TK-MIP PlothGraph capability [E1hl
* Within obvious Equations appearing witt  Time/Date Conversion toals LS
of “{.}, utilizing the carat, denotes 1 o o b i lsar F12

are matrix superscripts or exponents ar
utilizing the underbar, denotes that tt  ShapShat of TK-MIP Main Chl+F5
subscript. These symbols are similar to the pseudocode convention in TeX®.

Quotable Quote:Ah yes, the mystical magical Kalman filter that can do no wrong!
--Jderry Katz, S5P-2413 (circa 1975
Navy’'s Strategic Systems Project Office (while Adm. Hyman Rickover was alive).
. who also said: "I don’t care if you do 1t with a wrench!™
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