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Optimal Filtration of Matrix Gaussian Random Processes in Planes Lateral Motion Problem

A. Yu. Litvin, V. T. Pristavko

Saint-Petersburg State University, Russia, 199034, St. Petersburg, Universitetskaya nab., 7-9, alybey@mail.ru, pvt1@yandex.ru

In practice, observation problem is more complex because of random influences (noises): wind effects plane course, sensor errors

distort object position view. In order to reduce noise filters are used. Proposed to carry out a simultaneous filtering of identical objects

motion by defining problem in matrix variables. To achieve phisical realizability controlled matrix filter was proposed. Statements that

allow to find the optimal solution was proved.
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