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Random Signals

Intuitive Notion of Probability
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Random Variables
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Expectation, Averages and Characteristic Function
Normal or Gaussian Random Variables
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Introduction: The Analysis Problem
Stationary (Steady-State) Analysis
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Shaping Filter
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Optimization with Respect to a Parameter

	

(PDF)





	

18
	

The Stationary Optimization Problem - Weighting Function Approach
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Perspective
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A Simple Recursive Example
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State Space Description
Vector Description of a Continuous-Time Random Process

Discrete-Time Model 

	

(PDF)
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Monte Carlo Simulation of Discrete-Time Systems
The Discrete Kalman Filter

Scalar Kalman Filter Examples
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Transition from the Discrete to Continuous Filter Equations
Solution of the Matrix Riccati Equation

	

(PDF)
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Divergence Problems
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INS Error Models

Damping the Schuler Oscillation with External Velocity Reference Information
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