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Frequency-domain properties of Kalman filters for linear systems
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Abstract: This paper deals with the robustness property
of Kalman filters for linear systems with delay
in output. The operator-type Riccati equation
equations, and the

Based on the circle

is transformed to algebraic
circle condition is derived.
condition, it is shown that the same nondiver-—
gence margin, (},o) gain margin and *60° phase

margin, is guaranteed as for ordinary systems.
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