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Discrete-Time Robust Kalman Filter of Guaranteed State Estimation
Performance

Xi Hongsheng

Department of Automation,University of Science and Technology of China,Hefei

Abstract

This paper considers the design method of robust Kalman filter with uncertain noise for
discrete-time linear system. The perturbating upper bound on uncertain covariances
which can guarantee performance index of estimation errors is obtained. In particular, it
is shown that, in the perturbating upper bound, using the optimum estimator under the
worst-case can minimize the worst performance in uncertaincase and guarantee that
performance index of state estimation errors reaches a given free degree.
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