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Figure 10.1.

v, w.&w, vs. t. = .5, =1,

1 v q rll
r22 = .1 Vertical scale: 2 volts/
division; time scale: 1lmsec/division.

Figure 10.2.

el(t)&él(t)d vs. t. With no noise
the deterministic observer (with
el(O) # QI(O)d) converges rapidly

to e(t). Vertical scale: 0.1 volts/

division; time scale: 10 meec/
division.




Figure 10.3.

A i _
el(t)&el(t)d vs. t. With q = .5,
rll = r22 = .01, the deterministic
observer has a very noisy output.
Vertical scale: .01 volts/division;
time scale: 10 msec/division.

Figure 10.4.

el(t)&e (t) vs. t. With the same
noise s%atistics as in Figure 10.3
the Kalman filter provides a less
noisy output than the deterministic

observer. p,.(0) = .1 was used to
account for initial error. Vertical
scale: .01 volts/division; time

scale: 10 msec/division.
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Figure 10.5.
Klz(t) vs. t. With q = .5, 11
r .1, and p(0) = 0, Klo(t) is the
most rapidly changing Kalman gain.
This figure illustrates the discre-
tization of the Kalman gains.
Vertical scale: .25 volts/division;
time scale: 10 msec/division.

Figure 10.6.

100 [o (812 + ezz
100 fé uzdt vs. t. Note that since

+ 932) dt &

D(T)q= 0, then u(T) = 0, causing
u dt to level off as t nears T.

Vertical scale: .02 volts/division:
time scale: 50 msec/division.




Figure 10.7.

(u+v), vl, z1 & Sl e £
n° "2
scales: 2 volts/division for u + v
02 volts/division for el(t) and

cl(t), 1 volt/division for zy5 time

q = 0.5, = 0.1. Vertical

scale: 10 msec/division.
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