KFcondR

Kalman< ldmat >

BM

Kalman< sq_T >

RV

rvu rvy rv epdf rv

rvu rvy BMcond rvc

ldmat

_P Q R _Ry enorm< ldmat >

R sqmat

est fy eEF

enorm< sq_T >

< ldmat > sq_T

R _P Q R _Ry

< ldmat >