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‘The Smoothing Algorithms of the Dynamic Noise Estimation |

QIN Chaoying and DAI Guangzhong
(Department of Applied Mathematics, Northwestern Polytechnical University » Xi’an, 710073, PRC)

Abstract: The purpose of this note is to give the fixed-point and fixed-interval smoothing algorithms for the
dynamjc‘ noises and the error covariances of a linear discrete-time stochastic system whose dynamics and observa-
tion noises are correlated. ' : :

Key words ; discrete-time systém; dynamic noise; smoothing algorithms
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