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Ti+1 = Frap + Grwy, (11)
yr = Hi +vi,, k>0 (12)
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Tp|k—1 Th_1)k—1
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Zpjk = Tijh—1 + Kp(yr — HypZpp—1) (23)
Tk = Frulp (24)
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Ky = Sy H (Hp Sy HD + 3y,) 7! (25)

Ooooooooood

Sik = Zpppo1 — KeHp S (26)
2k+1|k = Fkik‘kFg + szkaz (27)
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To|_1 = To, Hogj-1 = Dz, (28)
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ogoooood . X
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Oo00oooooooon
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Sk = Fi S Fl + G120, G (34)
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Toj_1 = To, Hogj-1 = Dz, (35)
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2k|k = 2k|k—1 — KkaEkUcfl (39)
Siiipk = FrZupFl + GiZw, GY (40)
oo X
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Ty = Tyjk—1 + Kip(Yr — ReZrjp—1) (48)
Zry1k = Fr(Tr|r) (49)
oo00ooooo X X
Ky = Sy H (Hi S H 4 3y,) 7" (50)
go0oooooooon
Sik = Zpppo1 — KeHpSp5 (51)
Stk = FuSipFL + G2y, GY (52)
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Zo|—1 = To, g|-1 = Xz, (53)
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1T = sup |

(54)
u€ls, u#0 [|ull2

gbbooobogoboobboobbooboooobuoobbooboooboooboobn
oooooboobbooboboooboooboon

6 J0000boooooooooooo

000000 (System Identification) 000000000000 00O0OODOOO0OOOOO
ooooobooobooboboobboobooobo0ooboobbooobooobooboo
gbooboobooobooboboobboobbooboooboooboo:

e OIIODDOOODOODDOODDO
e UI0ODOODODOODDOODLOODDOO

gobooboooobooboboobboobooobuoooboobboobboooboon
gbooboobogoboobboobobooboooobuoobbooboooboooboobo
oooooboogn



OO0 A Fourier 0O 17
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gL DDLU DDLD DD B
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signal Observed Signal Signal

U U
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6.22 O0OOOOOOO
O000000oooo LMSOOOOooooooooo

OO0 A FourierO O

Fowrier 00 0000000000000 OOOOOOO0OOOODOOOOODOO

x(t) = Ap + Z{An cos nwot + By, sin nwot} (55)
n=1
oo
Ay = / z(t)dt, A, = / x(t) cos nwotdt (56)
To J-1,/2 To J-1,)2
9 [To/2
B, = — x(t) sinnwotdt, n=1,2,... (57)
To J-1,/2

OO0 B OO0O0O

0000 f(x)00000000O000O0O0ODOO0ODOOODOOOD

b
olt) = / K () f(2)de (58)
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Zlx,) = X(2) = Z Tpz " (59)
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Cl1 000000
C2 000000
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Elo@] = [ oOpa(e)de (61)
e (10O average, mean valuell
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e [1[ [ variancel -
=Bl -2 = [ (- 2P (03

00O 0O 0 O standard deviationO o,
000000 moment
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000000 (Conditional probability) 1000000 BOOOOOOOOOOO00000O0O
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Cé6 DODODOOOODOO
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C8 DOpDoopooooo

O00D0O00O0O0Oelgodic processD 00000000 OOONONOOensamble averagel 00 00O
O0time averagel 000000000000 0O0DO {x}0000000000000O00OODO
000 {f(x)} 0000000000000 0O0O {f(&)}000O0O

L
Fay[f(a)) = Jim 3 sl (65)

0000000{z} 0000000 OelgodicityD 00000000000 DO0O0ODOOODOOODO
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C.9 GaussOO

0000 = 00000000 kO mOOOO o, , Tk, 000000000000O0O0OO

0 Gauss 00O )

Wexp{—(m—:ﬁ)Til;l(m—i)} (66)

pz(x) =

O0000{x,} 0 GaussDO OO OO

C.10 Markov OO

Ub 4 0000 2, 00000000 U0 ., 000000OO0OO0O0OO0O0O 29, ,Tr—2

ooooao
Pxy|zo, - ,xn_1 (£k|£ka v 7£k*1) = Pxy|an_1 (€k’€k71) (67)

0000000000 {x} 0100 MarkovOOOOOOODOOODOOODO BayesOOOODO

Py, (503 e 7516) = Pxg (60)pm1|w0 (€1|£O) o 'pmk|mk71(€k‘€k—l) (68)
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000000000 MarkovOOOQOOOOOOOODO
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OO0 D O0000O

D.1 O00O0OO
D2 OO
aipr -0 Qi
A ={ay} =
am1 Qmn
D3 0O0O0O
e (10000 symmetric matrix(
A=AT

e 000000 skew-symmetric matrix(1] 0 0O O O O alternative matrix(
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00000000 Hermite matrixO

A=Af

00000000 DO skew-Hermite matrix(
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goooooo
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(70)

00000 State Spaced 000000000 OO State Space RepresentationD O 00 0 00O
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dx(t
a;i) = A x(t) + bou(t)
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Y. = Cex(t)
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G.2 LAPACKOOO

0000000000 LAPACK (Linear Algebra PACKage)
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