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Abstract
estimation becomes stochastic. Considering a correlation phenomenon between CRLB and location of missing data (LMD)

Since the stochastic detection/miss sequences are introduced, Cramer-Rao lower bound (CRLB) for state

for incomplete measurements systems in the case where the probability of detection is less than unity, the influence of
LMD upon the CRLB is discussed for discrete-time random system. It is a novel result that under certain conditions the
modified CRLB is a monotonically decreasing function of LMD by use of Lyapunov inequality. Moreover, a pairs of upper
and lower bounds of CRLB are also presented for a deterministic probability of detection. The numeral simulations reveal

that the upper and lower bounds of CRLB approach the theoretic CRLB as the probability of detection increases.
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