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c=0.3;

true=1;

x=2;

X=[x]1;

t=3;

T=[t];

for n=1:2000
y = c*true + randn(1,1);
X = x + cxtk(y-c*x)/(1+cxcxt);
t = t/(l+cxc*t);
X=[X,x];
T=[T,t];

end

plot(X)

hold on

plot(T,’r’)

hold on

plot (true*ones(1,n),’--’)

000D00000,000000.0000000000,00000 x, t000000000000
0000 (oooo).
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