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FAULT-TOLERANT IMPROVEMENT ON KALMAN FILTER

HU Feng SUN Guoji

(Svystem Engineering Institute , Xi’an Jiaotong University,Xi’an 710049)

Abstract The influence of outliers on the Kalman filter i1s analysed,and a new set

of modified algorithms,which are fault-tolerant to outliers is built. These new algo-

rithms can not only sufficiently absorb good innovations to increase filtering preci-

sion but also etficiently restrain bad influence coming from outliers. These new fil-

ters have high security and fault-tolerant capability when abrupt faults take place.

Simulation results show that the moditied tiltering algorithms are practical and etfi-

ciently resistant to outliers 1n sampling data.

Key words Kalman filter, dynamic-measurement system, outlier, fault-tolerant

filter.
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