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A New U—D Factorization—based Fixed—interval Smoother
- and Application to Flight Test .

Shi Zhongke, Wang Peide
(Department of Automatic Control , Northwestern Polytechnical University , Xian)

Abstract; In this paper,a new computationally efficient U-—

D factorization— based fixed —interval smooth
is developed by using Rauch— Tung—Striebel smoother.

This algorithm is of both numetical stable and comput
tionally efficient since numerically superior modified weighted Gram—Schmidt method is used and computationall
burdcnsome covariance matrix inversion ‘dom not involved. The results of the comparison of operation counts gho
that the method presented in this paper is much more efficient than Biérman rank 2 or Keigo.
pass smoothing algorithm. Moreover, state and biag ’smoo ,

determination of flight states and instrumentation errors.

Watanabe forward
thing is diéccumed and this method has been applied tot
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