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Study of Cramer — Rao Low Bounds for Discrete — time Filtering System with
Measurement Origin Uncertainties
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China; 2. Aeronautic Equipment Institute, Equipment Academy of Air Force, Beijing 100076, China)

Abstract : Cramer ~ Rao low bound of dissimilar multiple sensors filtering system with measurement origin uncertain-
ties are derived, effects of various parameters on steady state CRLB are analyzed via simulation, and a mistake a-
bout these effects in a related foreign literature is pointed out.
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