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*Estimation of vibration characteristics of the existent building by using Kalman filter,
Tohoku Univ. by Yoshiyuki Takahashi, Kazuya Mitsuji and Masato Motosaka
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x(t,,) = A,x(,)+ B,u(t,)
y(e,)=Cpx(t,)
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x(t +1) = AO@)x(1) + BO@))u(r) + DO)w(r)
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X(1,)=0
6(1,) =6, (72720, 0,#0, IIZHEMITH)
P(t)=al, a>0

BERGFAE (t=t,+1,¢,+2,..)
Pe-1) O }

0 W(@-1)
t-)=6-)=[z"¢-1) O] =[&"(t-1) 8" ¢-1) O]
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P (0= Y w2, (=& O3, (=5 )

K@n=P, 0[P (0]
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Th, ki FAT =V I NFG A= (ERMDLE, «=3-N) Thb,
NI A—=ZPRIEER THLHHEITIE, HHWATH P ()% LT Appendixl & [FAEDF R A21T

ZAXE W,






