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24 (0) = e (i () = 2211 8, () = (€0, (), €2, ()
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e(nn) = Py (My(n) \\
Pry (M =[1-P, ;(N] #MAEEZEK, . (N)} K
ETANE) HIIEA B
H(n) =[Xg 1 (M Xg n 2 (MIT X5 1 (MY (N)
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L

B(n-1) =K,y (-2 "x(n-1) = B(n;‘-f Ko n_2(MZVX(N)

Kon1(N—1) = Ko (M) [HATS B2 (X, o (M)}
EEAE R FEX ) 1 (n)BE ]
Vi A

MMVCLAB

2020/12/11 41



4) IR A

G, (n)ZEFEHFEX, ()
G, (M) = Ky o (M)ym(n) <~ ()i —Fefiii -

Ko, N-1 (n) = [Xg, N-1 (n) ><o, N-1 (n)]_l Xg, N-1 (n)

Gy (N1 Ky, (1-Da(n—1) = G, (n) =K, , (m(n)

:

Kona(N=D =K, 4 (N)

WSS ZE{X N ()}
BRI FE R X o poq ()R )
REET
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Kona(N=1) =K, 4 (n)
Kin(N-) =K,y (n)

= BERIIESE T HI RS 8] SE 3T

S

MABRFIERETHRER (P.97~98) , &

[B] B

1) K(O,N—l);z (n) —

| C'(n-1)
K, (h-1) 0,
2)K n= " N
) (1,N)7r( ) i BT (n—]_) 1
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JU FTF B &R A BB TR EE TR &R
1) R/ Z3RH W) Y8 i A AL R B I e [ BE 3

A RIS TR0 8 0 1 O PR o SBR[ S I 35T B TR BE AT oK &R -

S

KO,N—l(n _1)Y(n _1) — KO,N—l(n)y(n) -
(n(n), By, (M)y(m)
yn(N)

Gy ()

e(n|n)
yn (N)

H(n)=H(Nn-1) + G, (n)

2020/12/11 44 MMVCLAB



Ko (M) =D (WX, (T (M) |G () = Ky, (M)(n)
2) IS AR R E B 8] 553
P BT P B O B BT O T B

| 0 i 1 le"(n|n)
?N (n:(n(n) . Kon(n)_ T Ko (mXx() | &' (n)
o o0
k(n) S

Xy =] 27x(n) ... zx(n)|= R
GN (n _1) — KO,N—l(n _1)75(” _1) — I<_1,N (I’])Tt(n) ]

5 () — ky() | 0 ef(n\n) 1|
: val) = k(n) | |G, (n-1) i f(n) | -A,(n) | !

Gy (n) =Ky (n)+k(n)By(n)
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3) HU IR TRIIRZE U8 I A5 S B I B[R] 3 3
) FH R ) B8 R B A R R R [ S8 I BT OB TR BE TR R

e’ (n|n)

AV = A1)+

GN (n_l)

e’ (n|n) =y, (h-De' (n|n-1)
e’ (n|n—=1) =x(n) —xy (n—1)A, (n-1)

g (n)=¢'(n-1)+e' (njn)e’ (njn-1)
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4) J5 RN RE IR 452 B 1 [H 5 3
I P e B U L1 O 1 o BB R B VR LT B R R B R &R
e’ (n|n)

yn(N)

S f

By (n)=By(n-1)+

Gy ()

e’(n|n) =y (n)e"(njn-1)
e’ (njn—=1) =x(n—N)—xy (N)B, (n-1)

£’(n) =&"(n-1) +€e°(n|n)e(n|n—1)
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5) ASERINEEH

) FH R ) B8 R B A R R R [ S8 I BT OB TR BE TR R

I ()
7/N+1(n) _7/N (n 1) gf (n—l)
_ g’ (n)
7n (M) =7y, (N) gb(n _1)

lor 7y (n) =[L—k(M)e* ([n—D)] 7.1 (M) |
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Hm - Hi-1+ V6, (o
(D)

1L e =y (menin=1)
H(n) =H(n-1)+e(n|n-)G, (n)
Gy (n) =Ky (n)+k(n)By (n))
8. (=B, () + Vg (n)
(D) v ()
Gy (n) =[Ky(n)+k(n)By(n-1)] (n)—E(n)eb(n\n)
e (n[m) =7 (Ve (1) "
7n (n) =[1-k(n)e (n‘n _1)]_17/N+1(n)

G, (n)=[k,(n)+k(n)B,(n-1)] yn (N)
7/N+1(n)
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e’ (n|n)

yn(N)

B,(n)=B,(n-1)+ G, (n)

G, (n)=[k,(n)+k(n)B,(n-1)] (D)

Vnaa(N)
B, (N) =B, (n-1)+e°(n|n-1)G, (n)
A (M) =A, (n—-1)+ e () G, (n-1)
yn(N=1)
l e’ (n|n) =y, (h-De' (n|n-1)
A, (N)=A,(n-1)+e' (nn-1)G, (n-1)
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FTFEEMNEERE:
1 ¥IaE4k
Ay (0) =0,B, (0) =0, H, (0) =0,G, (0) =0,7y (0)=1.0
£ (0)=£"(0)=0,0<0<1
2 BT BAHE (n=1,2,...)
(L) B el TR TR JE B 28 S B K B 8] B2 97
e’ (n|n—=1) =x(n) —xy (h—1)A, (n-1)
e’ (njn) =y, (n-De' (n|n-1)
g (n)=¢'(n-1)+e' (njn)e’ (njn-1)
A, (n)=A,(n-1)+e' (-G, (n-1)
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(2) N+1Br A 2 E KB 18] B8 A i Ik B8 3%

7/N+1(n)_g (n 1)7/N(n -1)
&' (n)

(3)N-+1RfrH 2 P IR AU B B I 8] BE FT MBI BE 3T

f
GNH(n):{kN(n)}:{ 0 }Le f(n\n){ 1 }
k(n) Gy(n-1)| & (n) [-Ay(n)
(4) FERTNMREREHESE, NWASE, NH
B8 75 PRI AR B OR B W B 8] 5 35
e’ (njn—=1) =x(n—N)—xy (N)B (n-1)
yn(n) =[1- k(n)eb (n‘n _1)]_17/N+1(n)
e’(n|n) =, (n)e"(njn—1)
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£’(n) =&"(n-1) +€e"(n|n)e°(n|n-1)

G, (n)=[k,(n)+k(n)B,(n-1)] yy(N)

Ynsa(N)

B, (N) =B, (n-1)+€e°(n|n-1)G, (n)

(5) H/ph_=3

€

W

A Y IR AR UK B Y I 18] BE

e(nn—1) = y(n) —x}, (N Hy (-
H(n) =H(n-1)+e(nn-)G, (n)
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