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Failure Detection using Adaptive Predictor
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Abstract- For the failure detection of dynamic systems, processing the residuals from the
observer of the estimator is the most general method. A failure detection method which
uses an adaptive predictor to separate the effect of sensor failure from the additive noise
in the residuals of a Kalman filter that is employed as an estimator of a dynamic system
is addressed here. In the method, the property of the residuals of an optimal Kalman
estimator is exploited. The simulation results of this method shows that the proposed
method is superior to the sequential probability ratio test for a small failure magnitude.
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