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A Generalization of Kalman Filtering Theory

Chen Jianguo, Shi Zigiang
(Xian Aircraft Strength Research Institute)
Wang Peide .
(Department of Autamatic Control , Northwestern Polytechnical University , Xian)

Abstract; In this paper; by means of Hilbert space geometry theory,Kalman filter theory is generalized to the case
that the system noise Correlates itself in one—step and system Correlates with the measuring noise at the present step as
wall as one past step. The recursive filtering formulas with linear minimun vatiance are derived.

Key words; kalman filter ; Hilbert space;linear minimun variance
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