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MULTISTAGE PARTITIONING DECOMPOSITION
ALGORITHM FOR A CATEGORY OF LINEAR
OPTIMAL FILTERING

Lvo XUCHENG
(Beijing Research Institute of Telemetry)

ABSTRACT

In this paper, B. Friedland’s method of bias treatment in recursive filter is exten-

ded to the multistage partitioning decomposition algorithm under the condition of ge-

neral time-varying bias.
position is discussed when the dimensions of states are varied.

The possibility to implement multistage partitioning decom-
The corresponding re-

sult is obtained, The engineering significance of multistage partitioning decomp os1£10n
algorithm is presented.



