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 THE SYMMETRICAL PARTITIONING
EXPRESSION OF A COVARIANCE
MATRIX AND TI'S APPLICATION

Luo Xucheng

( Beijing Research Institute of Telemetry)

Abstract

The symmetrical partitioning expression of a covariance matrix
is derived in this paper. The major result is; The submatrices D,,D,

and D, of a covariance matrix
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must be satisfied by
SDz =SD3
QDl =DC+SD3ST

This result was applied to prove analytically B. Friedland’s

treatment of bias in recursive filtering in time —varying case.





