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Abstract Federated Kalman filter applied to INS/ GPS/CNS integrated navigation systems is described
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with emphasis on the algorithm im plementation issues and the numerical simulation results. The feder—
ated Kalman filter is globally optimal. Its partitioned estimation architecture is based theoretically on

the information—sharing principles. The method can provide im provements in filter stability, fault toler—
ance and data throughput. Theoretic analysis and numerical simulation results have demonstrated the

fine performance characteristics of the federated filter in terms of estimation accuracy and fault toler—
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