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[0108]

g, =W.CoS2mk
[o109]  7EU

[o110] [ #2%X 9]
01111 W =%(1-cos(2;fr(l :m)/ m+1))

[0112]  {EME, m RARTCRMREE . SEfp b, KBRS THRMR Bk b e R A B
AIXFEABIE 0L T 5 JCRAE T A ] RER A AN R R [a] o
[0113] PRI, Bl i InASU i B9 N AN IESZ T s AUINA S B9 N AR SZTT 3= A e PRI, 3K 2850
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FOE I AR TR HON BERE A 5 /N BAAR R/ A CRE, H BB e 19 BRAE R A FREH
(R Hb R R R ) SRR S

[o114]  [EIL, A6 4 HRoR TR T R 22—, & BT R AR R X — AN IR ) —
MEZICERE S — M RZ TR IR DU TR R, DARIE D %, SRR Rm (55 o 7, 7Eh
B EREMETERAT 0 AMHE A5 2000 ANHb 2 (A1 52 70 22 IS AL, EREI TSR AE R SRR (4K
R RFEAIR ) o

[o115] ki, X & 4ln R HhrEL (normalization) FREL.

fot16] [ #2=:K 10]

ﬁ,r =< hr’gr >

01171 < 1

¢, = 2
S 1 - ﬂ’?
[o118] Ut ReMe Xt A B A B UL K e 32T L.

[0119]  3XHE—K, BEME AT BIH AR HE IE 20K (normal orthogonalized base) [#)74]
i

ZNo

[0120]  MIEMR IS AR AR E T £ CRE, AP ) , g BT = i ML %5 4,
wrr A
[0121]  sup|C(f, g,,h,) |
[0122]  fEk, C(f, g, h,) IEE KA. 700, ERELLT I PR 55 pR 48
[0123]

C (f, g,h) =@, , (<f,g>"+<f,h>*-2¢,,<f, g> + <f,h>)
[0124] @I IZEE B KA, BB IETR S AR B R S RE RN AR sy (BN ERS
ZEARBNIALYR ) BIAE . PR, FEAR IR AR AL R I 5 R B &5 R SEOR N A2
ZHIE IR, NS B . IER A RASENIEN T, AEH.
[0125]  JBB, Bt 4115 5 1F 5 0 R A MORBIINRIUT 73 28, A2 B i AR IR T A1) 36 . T
SeHE HARBEEI AL p, B IEARSN R P EAT (BT) ) p AME. HIXEAEX N K & AT p
A SRS A T IR BRI IS o
[0126]  b. zHAERYFII
[0127]  FEARTTED, SR E I R IE S IS (A ERAEY S50 , Blikhe
TN S R, R, R B A LR 7732 (approach) .
[0128]  HHPTIRES 1M 5 LR B IR AR KA B, SRAS I HH 7 28 T S 14 3E. B3
W AR EE T O I AR AR RS R AR PR B IRV (1, J) « (i1, g+ VLR (3, j+2) SRidiAT
UM A S
[0120]  Hi7G 14 X LA KA RN BN AT , 12 Fp eIl (a2, Re s P ] 3 ik 24
B RSN ER 7 1o BRI, EREAT XA R IATRI P, 5200 14 T4 Ja I sh AR, fESER]
g, BT IE R T AR AR I SEAROAN IR 08 A IS R B AR S R AR B E M AT k% £
HHAES EMIEME S ERES . £F 31, S&REE (1, j+2) HHEATI 2 MERSs
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(i+2, j+2)  (i+1, j+2) AT B E AL KGR . BIIL, 50T 14 REM R 575 18 21| A IZ L6 A% JiK
AL AT UL IR 5 o SRS, WU A BIE IR S48 a8 A7 B BRI Bl 7R, PR IX 2e 4
RIS ORFFAEZEAR b o 5 AN, W R PN %, 15 2 % Bt T 1) 22 20— AN I e R il
HAERT SR, I EER b 2 BRizst s o

[0130] 2. 436 R E5 R A R4 2

[0131] 24 T RIELMr PRSI ME 75 FISEHER DU RE, A 2 N g T 16, R EIRF)
AN ) BT Il A5 4, 9 SR AN I () 3 B ) A% 3%, WP 4 A 3 Sl 3D i B2 vt o sk
M, PLik 2 AMEH 2 AN I A

[0132] N, g 115 2] JE P (A 2R, 4 o K 26 B0 A v IR B A T 9 i, A R
R EERR 10 PS5 Ry A, B — AN I B 16 Bl B AR 2 M B 101 #8, AT, 12000 35 B - fig
P PEAE IR A IR BN o A2 ST, K 50 s v L AR SRS S 12 TS 1K
2 HH T BN T JREAT (K20 7 A T R 3T PR e — 8 A7 M AT R 5

[0133]  BRAEHRYE BT e I e FLA% Bt 6 LLAC NI FE T 16 (W47 B, ¥ 2 J ST PR A 36 eR 2
(R TI AN A 2 PE B ARG 1t o eI anAnT , JH IS # B3 [1] 2] Ji 2 B rh e SR AL (R 22 5
MM, Ay 7 AR 2R T A 3 Y25 FetR T, o S A A 25 380 i 2 T 4 A1, £ A T V2 I STt 7
e e e

[0134] 15X BT 25 M FEAR IS 6, X AR 0 R B AT B A4 o PRI, Tn I 5 T, W%
I8 PR N AR T 16 AR . BRBY, P A R R I A T 16 e 4 i S
XY BLA Z J7 AR B N 3 A5 T, BLACHFET BRE IS 2 o 16 {25 1) 3 D 2RALIE
o A1 KA TS IR (BOLEFER) ) H AR s 6 RETHIE 'S so Ak, £ 5,
7 H T AR R B AL B SR 3P S BRI 1L S LSRN, BN 2 AN IR A v it
I xvyz BT Mt T R R (O ) R RS IES E S s XK, B8
SEHRAT s R AT IS A 25 (A5 5 T IR B T [ A ) 5 i) R A 224K

[0135]  JhINF, 37T 20 EH SR N A BERL R H) R b, 24 T 3RAS A 33 ek BT AR 5 175 40
PE AR R . BN, SRR R

[0136] TR REMBIAALL,

[0137]  ARMA (Autoregressive moving average model, H [F|JAVE B FIEER ) |

[0138] ARX(AutoRegressive eXogenous model : H [F|JFFEARY ) |

[0139]  NLARX,

[0140] BT 25 AR B AL FRES 2 5, AN F B B AR R R i 7Y

[o141]  BE, Wil 6 Fros, R X FE RO A A, AR He in s B2 vk 2 IR Bk [R) 111 5, ok
BAHUYUE R . S AR TR 6 M5 S H . D IR T s AR SR A5 5 U B — gk s
(R E A o BRI, PEJRIEAY 13 (IR E, A HH i AR Bs 6 TR M5 5 P 2 i e (e .
I, fEAZIRIZEIE S Be 13 B CLBR £ 2 RSN E A 52 M R R4 JE S 5 o

[0142]  fEA=ZjE 7 =0, B0 20 B4 18 FH ARX (AutoRegressive eXogenous : HIF[IH ) 2%
RIRIA 0 AR . SRR, AEARRE 5138 T JLAD 2R B A TAT B B e VAR AT S &5 L
GO, A8 AR BB A . A5 ), 48 F e 4R I B R 5 R Y o 2B BY F) S5 K 2 s
o

[o143] [ 11]
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ous Q) ¥ =S B(g)-u,t-n,)+e(t)

[0145]  7E,

[0146]  A(q) &HA N, ANREHZ WA

[0147] vy (t) BB IHES .

[o148] B (q) AHA N, MREWZ WA

[0149]  wu, (t) (i = 1---N)) & HIE RS G 5

[0150]  ny, AEHTN A AT ZEIR HL

[0151] e (t) R EBAKHEE Y.

[0152]  HHREN, KSERRWT.

[0153] N, = N,#N; * \;

[0154] 2 I A ¥ SR A T ik HE AR PN 1 07 ZE B I (trace) HEAT S /ME T HE &
H e B, Bl 2 B A AR AR AL T I B SRR ) S e . A SRAE S R D R
SE T RIS EL, W RERE VT 5 HH i v AR Bs Py B Tl e 75 (R, ke i s ) o BRI, a6 i
71 MO LA B T HE P o 25 I I A e e 7

[0155]  FEW 7, HAN 2k 3R id2iis BRI e M AL s 6 1015 5 15, TR R ize H
JEWES 170 Rl T A AARRIE 5 RIS CERAL ARRE (volts)) TEIREIZH G B
/b, B B O R X I [ R

[0156] 3. AW SEUNFEHL

[0157]  {EIXFERG MBI S, T8 ok 8 o0 20 3B BE (heartbeat) SIFIN(E 5,
1X [\ A B Te vk B SR S HOATHE 2 A EE b BRI, e A4 DU e (bayes
estimation) JERF AR HEMT, T R G2 FELMER, I RE Al 4 @ R /R
SUEREAE . T REE BE DI UN AN R R S (Gauss noise) [ AR, ] LAE
AR o

[0158] {511, TR AF Y AR /R 2 i8R AR AT OBkl (4 2 DL A A .

[0159]  EULERH TIXAFEMI T S FFm By T I 1) AR R 15 5, AL o B 218 A
A AR M 2 2 DA R A A B 25 0 LE SR T B4 v YR VIR 13 R

[o160] [ %2%: 12]

oie1] Y1) = iax(")' sing (1)

i=}
lo162] ek, @ (1) =@ () -t,
[0163]
o; (1) =i~ (1) t+6; (1) , i=2..m,
[0164] o (t) RSO EBkSIAH IS5 I A Bk
[0165] M 2 IEX s A H
[0166]  a, (t) FKsIETRBIERA IR,

[0167]  ; (t)  i=2...m &N UIER IR ) B AR L,

14



CN 102355850 B OB P 11/15 B

[0168] 0, (t) FIRFEA MK BRI 2 (8] AR 22
[0169] MR ZA, $2H TR AL RS =,
01701 [ %22 13]

[0171] ik =|da;,

¢t,m
(01721 AR By BRI = 307 9 e 2, 4 S R A IEBZ R A3 BRI o, FOFZINTR) AR AL (£
AR R ) BEATRIAAL .
[0173]  ay,; = &tV
[01741 5540, AR BT B AN Ay v S e 2, 1 G IS0 e [) R EE AR bk i o BRI I TR) AR 4K,
(AR ) BATEAL .
[0175] ©,,, = o +v,°
[0176] X T-IEA NI 5 UGB Z TR AN 22 0, (b) , AR R 1R [R) (1)
IR @k i CORIFZRS R 2B
[0177]

Q1= 1 O+ Qi+ Vi’
[(0178]  XFEPEERE, o, T LR 515 SRR LR, AR, FonRE
HERS B R Z MR, R g .
[o179] [ %% 14]

o1go] X,,, = F(X,,v,)= Ag.m +Vv,

[o181] XA PAE R .
[0182]  x,, = A * x,tv, (1)

15
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[0183]  7EIt,
[o184] [ #2%K 15]
[0185]

g -

1
A= 1 (2)
| 1
m |

[o186] W7 v, [R5 177 ZEHEE , SR B P HEE S5 Ok 3R 73 LL AR AT
53 ) AR P R S R SO P

[0187] W FHE (1), Wi T 45 B RN AR AR 524 .

[o188] [ #(%%:K 16]

il -
e ¥y =H(X;,w,)=2d,, sing, +n,(3)
t=]
[0190]  RIRMER A EE AL AR LR MM, IX ENIE T WA R R/R 2 JE 0 A% . MBS
(177 22 n SF R FLAE 5 W B8R (M 75 1) 7 ZEAH Bk
[0191] 4% Nk 7 APATH R R 2 AR M %
[0192]  WIHHfL DR -
[0193] [ %24 17]

[0194] io = E[xo]

[0195] Px‘ = E[(xo “io)'(xa ~-%, )T!

[0196] fEk € {1, -+, } (G, ¥ B R/RZIEPEHIPUEN T .
[o197] [ %" 18]
loios] X, =F(X,,.¥)

[0199] P;\; = Al‘-l . th; -AI_] + Wk .Q" . WE

[0200]  EEHIEEA W,
[0201] [ %24 19]

[o202] K, =P, .C} .(Ct P, .C] +V,-R"-V] )4

203] g =x; +K, '(}'k -H(x;,wk))

16
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[0204]

[0205]
[0206]

[0207]

[0208]

[0209]
[0210]
[0211]
[0212]

[0213]

[0214]
[0215]

[0216]

[0217]
[0218]
[0219]

[0220]

[0221]
[0222]
[0223]

[0224]

[0225]
[0226]

[0227]

[0228]
[0229]

=CI-(1-K,-C,)-P;]
e
[ H2#K 20]
2 OF(x,v ')i 8 aF(i;, l

C, iaﬂ(x,n l an(i;, ‘

JiAh, AR QT R 3R v 5 ony (T ZERERE, T o2 AR
R, 32 R IR 2 SR 3 BT AR G IR VB AR o

FEAR IO N SSEEIE NI R o B =

[ Hze s 21]

v = E [v ]

LA K

[ #ze s 22]

@ = Efn]

HIMEST%.

AEIFNIRASER K0 (1) RZMER, Rt an h 2 5,
[ #2 s 23]

A"ig%xxi)", —A (4)

FEIE, AR (2) /155,
HEA () 5 @), WA H e
[ #r2ea 24]

Y
W& (;: )l __:Izmi

LAK
[ #2E 5 25]

v, i—————{"’“‘;"" -1 6)

e (3) 4k
[ 225 26]

17
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A 61-! x n . ~ . ~
fo2s0] €= —(ax—’b—){m [0 sing,, ... sing,,
X

[0231] c’i;,, *COSPyy .. &;’m - cos @y m] (6)
[0232] &y T [A)B 6 s HELAR I AR 1 22 MG 5 AT HR1E, Be0EE — D B JOIR A 1) & DL S W %2
m) &= /N o B, B A AR RS 2 MBS, PR R & CIRASHER HFE L DL A R 7 I 52

HIZR PR RE LR R A0 o
[0233] [ %2+ 27]
[0234]
@ 1 i
dia ]
Dy i |
g2, |
iﬁn x ak’z’m r, A = l .
| #ea 1 1
ﬁ,lim m },
P2 1 1
D2 | m 1]
- ar
0 0
sing,
Gpyye cosgé“,
(0205 €, = |y, COSG (7)
sing, .,
sia¢k:§m,
Gy21°COSP,, |
N a;,.ms ) cﬁsﬁ;zw _:

18
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[0236]  {EZACFE, S T RIVOIEBES) (LUK / BIRAES ), BEB X — el 2 A R ff%
SR IAT AL . RIRRES ALY PR 28 I — 1), AR E

[0237] W] 8 28 H 3K 7R IR AL BRI 45 R« FIH 4k 30 HoR L LI BkEN 15 5, A i 2k 32
FNIB A B 7 LBk EN1E 5, I 4 34 R 36 FRIRSEFRE 5 4R IE
(1) EF 5% A ZE R Bz, O ARPRR R SREARKRBT R IS TR) (A A ) X
N AR BRI Bk B . T A0, SERR IS 5 5 B A & B 1 iR HE 2 IS 5 2 TR 22, A7
BIETSEBRME S LT 5% A ZEE W o 1R 5 SEFRATIAAF (AT 2 3 s A B 112
g 2% ) RSt g FAE G

[0238]  HiC 14.20.22 BHEGUACBEAS SR TS5 o0, ) a0, B G B — N B MR %
I —ANERZ AN A B 7 V2R 0 38 L A7 A AR AL I A7 28 . CD 1 DVD J6 A 25 %L
WARAEAN B T EAURE PR B3l St vH AR 7 B 46 BE A8 76 T RN LPAAT e ) 8 i) S T
AR T ERIARIS TR 4 IXRRE P RT DB N E G 2, B0, TN B e A, A
R RS WM S 3R AILZRE T .

[0239] 444K, AN B RE S 7E AN B SLVE R O T4 TSl 2 AP IE .

[0240] LA I, ic#k T IESSEHEIE PP IR | R AR IS R R B 20 B 2 DR AES i
JEDIR 3 1. ke 8 Frn, Il Pk 4L, B RIS IS . (E, R AITE A T
AW IR FERE S B R &5 SR BT ER T, o LR R R P B T E— PR,
AR DR,

[0241]  TEAE— DR, A% 23 0 & 503 0 B OQ I [ () o 25 ] 3L, BRI, ) BR84S
HWAS G2 L,

[0242]  AHIEZ T 2009 4 3 H 18 H HIFVEAEE LA HIEH 0951714 5 . AR
BN TVEE LR HEE 0951714 5 (145l B 15 BUR SR 1 DL R A
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