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SAA4 EU(AR Model) :

x(n)= ia(k)x(n =k)+w(n)

y(n)=x(n)+v(n)

State Equation :

x{(n) = Ax(n—1) + w(n)

Observation Equation :

y(n) = CTx(n) + v(n)

X(0]0) = E[x(0)]

P(0]0) = E[x(0)x" (0)]
For n=1,23,...
X(n|n-1)=AX(n-1|n-1)
P(n|n-1)=APn-1|n-1)A" +Q,,
K(n)=P(n|n-)C/ACTP(n{n-1)C+Q,]
X(n | ny=X(n|n-1)+K@)[y(n)-C'X(n| n-1)]
P(n|n)=[-K@)C " P(r|n-1)

x(n) =[x(n) x(n-1) A x(n-p+1)]
w={w(n) 0 0 A O]
CT=[100A 0}
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Filtering | ()= x(n)+ ()
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