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A Stable Kalman Filtering with H.. Error Bound

LIU Pin and ZHANG Zhongjun
(Department of Automatic Control, Shanghai Jiaotong University » Shanghai, 200030, PRC)

Abstract; A new Kalman filter with He. bound has been discussed. This filter not only has a gencral LQG
* criterion, but also considers the H.. property. It is a continuation of norma! LQG Kalman filter. Simulation results =~
which give the comparison between the two filtets are shown that the LQG/H.. Kalman filter has an advantage of
improving robustness.
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