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MATLAB 

1.

  

2.MATLAB

 

x = model(:,3); 

[m,n] = size(model(1,3)); 

[p,q] = size(model(:,3));  

I = eye(n); 
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h = eye(m); 

t = eye(n); 

w_1 = 10^(-9)*I*model(1,3)'*h; 

g_1 = 10^9*eye(n); 

a_1 = 10^(-4)*ones(n,1);  

g_2 = t*(eye(n)-w_1*model(1,3))*g_1*t'; 

w_2 = g_2*model(2,3)'*inv(model(2,3)*g_2*model(2,3)' + inv(h)); 

a_2 = t*a_1 + w_2*(model(2,2) - model(2,3)*t*a_1); 

a(1,1) = a_2;  

for k = 2:p-1     

g_2 = t*(eye(n)-w_2*model(k,3))*g_2*t';     

w_2 = g_2*model(k+1,3)'*inv(model(k+1,3)*g_2*model(k+1,3)' + 

inv(h));     

a_2 = t*a_2 + w_2*(model(k+1,2) - model(k+1,3)*t*a_2);     

a(k,1) = a_2; 

end  

u = 1:p-1; 

figure; 

plot(model(u,1),a(u,1)); 
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xlabel('time') 

ylabel('a') 

axis([0 1.37 2 21]) 

grid 
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