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An Optimal Adaptive Algorithm for Fading Kalman Filter and its
Application

Xia Qijun,Sun Youxian,Zhou Chunhui

Zheijiang University

Abstract

A new fading filtering algorithm is developed based on the property of Kalman filter that
the sequence of residuals is uncorrelated when the optimal gain is used. The algorithm
adjusts the fading factor adaptively using measured outputs so as to improve the
optimality and convergency of the Kalman filter when there exist model errors and/or
when the plant is affected by unmeasurable external disturbances. The proposed
algorithm has been applied to a paper-making machine control system and behaves
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