Lecture 12, Oct 17, 2023
Kalman Filter (Discretization) Example

e Consider a system modelled by dit] = g, where the state is * =
m

e First we need to discretize the system and bring it into standard form x4 = Apxy + Bruy + s, and

zp = Dpxi + wy,
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— Therefore Ay = {0 1 } , By, = {At/m] , Dy, = [0 1} (note sp, = LJ)

— Therefore Q = At’E[sys}]; note the At?, since the noise is scaled by At
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