2 N K
3% 6N w= % 5 ok R 2016 4 6 J1
Vol. 31 No. 6 Control and Decision Jun. 2016

XE4RS: 1001-0920 (2016) 06-1133-05 DOI: 10.13195/j.kzyjc.2015.0451

T RERE B ERMEEEREPREE Kalman FiiR a5

M AL L, AR f !
(1. BT R BF LS, M/REE 1500805 2. BWIT TR MBI S5H AR, 1H/RIE 150025)

T E: XTI AR RS T N SRR R G, BTN RS T IR B, 3 ARE A T R R A &
FEASZS Kalman TR 2. T 70 048 TR BE R 25 7 bx, FIFH Lagrange %02 R 15 M1 B e 75 7 22 (1 e KR Bhisk, (1%
Sl BT WA VR (R R PR BB, SRR K A P 10 v 22 Wk DR UIETE T Y [ P, 4 HEORE AR 22 1 e K AT B
/N5t B Lyapunov 7 R2 7 VEUE B T ARIE A TH A REREBE B R . 1 L AR B 1 BITfaH &5 SR 1) IE Al 1tk R0 A 251k
Xkpgin): ZAERIEHARRS: B4 Kalman TR ES; TRIUEMERE: AW 2, WO N EB T

FESES: 0211.64 XEkFRERE: A

Guaranteed cost robust centralized fusion Kalman predictor with
uncertain noise variances

YANG Chun-shan*?, YANG Zhi-bo', DENG Zi-li*

(1. College of Electronic Engineering, Heilongjiang University, Harbin 150080, China; 2. Department of Computer
Science and Technology, Heilongjiang College of Business and Technology, Harbin 150025, China. Correspondent:
DENG Zi-li, E-mail: dzl@hlju.edu.cn)

Abstract: A guaranteed cost robust centralized fusion steady-state Kalman predictor is presented for the multisensor system
with uncertain noise variances based on the minimax robust estimation principle. A maximal perturbation region of uncertain
noise covariances is obtained by using the Lagrange multiplier method. For all admissible perturbations in this region, the
deviations of its actual accuracies with respect to the robust accuracy are guaranteed to remain within the prescribed range,
and the maximal lower bound and minimal upper bound of accuracy deviations are given. The proof of the guaranteed

cost is presented by using the Lyapunov equation approach. A simulation example is given to illustrate the correctness and

effectiveness of the proposed method.
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