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Convergence Analysis of the Extended Kalman Filter

for Nonlinear Random Discrete-Time Systems
SONG Zhiyong
(Wuhan Instiute of Physics and Mathematics, the Chinese Academy of Sciences * Wuhan, 430071, P.R. China)

Absiract. In this paper, convergence analysis of the extended Kalman filter { EKF), when used as an observer for nonlin-
ear random discrete-time systems, is presented. Based on M. Boutayeb's fommulation of the first-order Jinearizaton techrique,
sufficient conditions to ensure local asymptotic convergence are established.
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3 015 #7 ( Convergence analysis)
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