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A RECURSIVE UPDATE METHOD OF TWO-FILTER
SMOOTHED ESTIMATES

PAN SHIXIAN
(Beijing University of Aero. & Astro., Beifing 100083, China)

ABSTRACT

Lineer Least square solution to the problem of fixed interval smoothing of a
linear-Markovian state with multiple measurement channels 1s considered. An algorithm
which recursively updates the two-filter smoothed estimates of the state as measured
data from each channel are successively pue foreh is presented.

Key words: Fixed Interval Smoothing; Kalman Filter; Two-Filter Method;
Forward Estimation; Backward Estimation.
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