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***** Print on Demand *****. Kalman filters are often used to estimate the state variables of a
dynamic system. However, in the application of Kalman filters some known signal information is
often either ignored or dealt with heuristically. For instance, state variable constraints are often
neglected because they do not fit easily into the structure of the Kalman filter. Recently published
work has shown a new method for incorporating state variable inequality constraints in the Kalman
filter, which has been shown to generally improve the filter s estimation accuracy. However, the
incorporation of inequality constraints poses some risk to the estimation accuracy as the Kalman
filter is theoretically optimal. This paper proposes a way to tune the filter constraints so that the
state estimates follow the unconstrained (theoretically optimal) filter when the confidence in the
unconstrained filter is high. When confidence in the unconstrained filter is not so high, then we use
our heuristic knowledge to constrain the state estimates. The confidence measure is based on the
agreement of measurement residuals with their theoretical values. The algorithm is demonstrated
on a linearized simulation of a turbofan engine...
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A top quality publication along with the font used was intriguing to read. | really could comprehended everything using this written e ebook. Its been
designed in an remarkably straightforward way and it is only after i finished reading through this publication by which basically altered me, modify the

way i believe.
-- Cathrine Larkin Sr.

Very useful to all of group of people. | actually have read through and so i am certain that i will planning to studly yet again once again down the road. | am
Just very easily can get a satisfaction of looking at a created book.

-- Mark Bernier
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