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This paper is concerned with the optimal Kalman filtering problem for a class of discrete stochastic systems with multiplicative
noises and random two-step sensor delays. Three Bernoulli distributed random variables with known conditional probabilities are
introduced to characterize the phenomena of the random two-step sensor delays which may happen during the data transmission.
By using the state augmentation approach and innovation analysis technique, an optimal Kalman filter is constructed for the
augmented system in the sense of the minimum mean square error (MMSE). Subsequently, the optimal Kalman filtering is derived
for corresponding augmented system in initial instants. Finally, a simulation example is provided to demonstrate the feasibility and

effectiveness of the proposed filtering method.

1. Introduction

The filtering problem has been a mainstream research topic in
the control theory due to its wide and important engineering
applications such as signal processing, econometrics com-
munication, guidance, navigation, and control of vehicles [1-
4]. Kalman filtering, also known as linear optimal quadratic
estimation, has attracted much research interests due to its
good filtering performance and simple filtering structure
[5, 6]. In [7], based on the minimum mean square error
(MMSE) principle and the projection theory, the traditional
Kalman filtering algorithm has been proposed for a class of
linear discrete stochastic systems. Subsequently, the Kalman
filtering problems have been widely investigated for different
systems [8, 9]. For the nonlinear model, the theoretical results
of the extended Kalman filter (EKF) have been proposed
and applied in many practical engineering problems [10-
13]. For example, in [14], the EKF algorithm has been
employed to deal with the mobile robot localization problem
with intermittent measurements, where the cases of missing
measurements and uncertainties have been addressed. For

the microelectromechanical systems, a new terminal sliding-
mode control scheme has been designed in [15] by using the
EKEF observer.

During the processes of signal measurement, transmis-
sion, and computation, the sensor delays are frequently
encountered and are inevitable especially in the networked
systems [16-21]. The existence of the sensor delays would
deteriorate the filtering accuracy and even influence the con-
trol system performance [22-26]. Hence, it is not a surprise
that a great number of results have been reported to handle
the Kalman filtering problems with the sensor delays [8, 9,
27]. To mention a few, the optimal Kalman filtering problem
has been investigated in [8] for linear discrete system with
sensor delays, packet dropouts, and uncertain observations.
It has been shown that a unified augmentation method has
been proposed in [8] by applying the projection theory and
recursive projection formula, which can reduce the amount
of correlated parameters. Motivated by the method in [8],
the optimal Kalman filtering algorithm has been given in
[9] for the systems with random sensor delays. Based on the
unbiasedness and MMSE of the optimal Kalman filtering,



the recursive optimal Kalman filtering approaches have been
developed in [27, 28] for linear stochastic systems with
random sensor delays. Compared with the methods in [27,
28], the developed approach in [9] can reduce the amount
of correlated parameters when tackling the optimal filtering
problem for systems with random sensor delays.

Note that a great deal of effort has been devoted to address
the problems of optimal Kalman filtering with one-step
sensor delay in the past years [29, 30]. Nevertheless, it should
be pointed out that randomly occurring two-step sensor
delays are also encountered in some networked systems [31].
Recently, the case of the noisy observation measurements
with random one-step or two-step sample delays has been
investigated and a novel unscented filtering algorithm has
been given in [31] for a class of nonlinear discrete-time
stochastic systems. On the other hand, it is necessary to deal
with the multiplicative noises when designing the Kalman
filtering [32-34]. The optimal nonfragile Kalman-type fil-
tering problem has been investigated in [32] for a class of
systems with multiplicative noises, finite-step autocorrelated
measurement noises, and multiple packet dropouts, where
the state-dependent multiplicative noises have been used
to account for the stochastic uncertainties. In [33], a new
nonlinear filter has been constructed to attenuate the effects
from the multiplicative noises and the signal quantization.
In [34], the linear minimum mean square estimator has
been designed for linear discrete-time systems with state and
measurement multiplicative noises and Markov jumps on
the parameters. It is worth pointing out that, however, the
optimal Kalman filtering problem has not been investigated
for linear stochastic systems with multiplicative noises and
random two-step sensor delays yet.

Motivated by the above discussions, in this paper, we aim
to discuss the problem of optimal Kalman filtering for linear
discrete stochastic system with multiplicative noises and
random two-step sensor delays. The state-dependent multi-
plicative noises are considered to account for the stochastic
uncertainties. The phenomena of two-step sensor delays may
happen in data transmission and are described by using
three Bernoulli distributed random variables with known
conditional probabilities. Based on the MMSE estimation
principle, the optimal Kalman filtering problem has been
discussed for system with multiplicative noises and random
two-step sensor delays. Firstly, we consider a general case for
the original system where k > 3. By using the state aug-
mentation approach and the projection theory, the optimal
Kalman filtering algorithm has been given for augmented
system. Then, the optimal Kalman filtering for the original
system can be obtained easily. Secondly, we discuss the initial
case when k = 1 (k = 2) and give some parameters to
help algorithm developments. The main contributions of
this paper can be highlighted as follows: (1) the system
model is more general where the multiplicative noises and
randomly occurring two-step sensor delays are considered
simultaneously and (2) a new Kalman filter is designed to
handle the addressed complex phenomena. Finally, an ill-
ustrative example is provided to verify the feasibility and
effectiveness of the proposed result.
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The rest of this paper is organized as follows. In Section 2,
the problem addressed is formulated and some preliminaries
are briefly introduced. In Section 3, a new Kalman filtering
algorithm is proposed to deal with the systems with mul-
tiplicative noises and random two-step sensor delays and
the explicit form of the filter gain is given. In Section 4,
an illustrative example is used to show the effectiveness
of the proposed filtering method. Finally, we provide the
conclusions in Section 5.

Notations. The notations used throughout the paper are
standard. #" and 2™ denote the n-dimensional Euclidean
space and the set of all n x m matrices, respectively. For a
matrix P, the PT and P! represent its transpose and inverse,
respectively. E{x} stands for the expectation of a stochastic
variable x. diag{P,,P,,...,P,} stands for a block-diagonal
matrix with matrices P;,P,...,P, on the diagonal. I and
0 represent the identity matrix and the zero matrix with
appropriate dimensions, respectively. Matrices are assumed
to be compatible with algebraic operations if their dimensions
are not explicitly stated.

2. Problem Formulation and Preliminaries

In this paper, we consider the following class of discrete
uncertain stochastic systems with multiplicative noises and
random two-step sensor delays:

Xpo1 = (Ag + Agp&r) xp + Browy ¢))

2z = (Cp + Cypri) xp + (2)
min{k—1,2} )

Vi = ViZkois (3)

i=0

where x;, € #" is the system state vector to be estimated,
z; € R™ is measured output, and y, € R is measurement
received by the sensor. w, € %" and v, € X" are uncor-
related white noises with zero means and variance matrices
Q,, 2 0and Q, > 0. and #; are multiplicative noises with
zero means and unity covariances and are uncorrelated with
other noise signals. Ay, Ay, By, Cy, and C ;. are known real
time-varying matrices with appropriate dimensions.

The random variables y, obey the Bernoulli distribution
and have the following statistical properties:

Prob {y,’c = 1} =E {y,’(} =

Prob{y,i:O}:l—[E{yi}:l—oci,

(4)

where «; € [0,1] (i = 0,1,2) are known positive scalars.
Assume that y, are mutually independent of other noise
signals.

Remark 1. Asin [31], fork > 3,if ) = 1,y, = 0,and y; = 0
in model (3), one has y, = z;; that is, the sensor receives the
data at the time instant k; if y{ = 0,y = 1, and y; = 0, one
has y, = z;_,; that is, there exists the one-step time delay; if
Yp =0,y = 0,and y; = 1, one has y; = z_,; that is, there
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exists the two-step time delays. For special cases, when k = 1,
the sensor receives the signal on time, y, = yf z, with yf =1L
When k = 2, the sensor receives the signal on time or the one-
step sensor delay occurs, y, = }5z, +y,z;; herey) = 1,y = 0
ory) = 0,and y} = I; thatis, j + y; = 1. In other words,
these Bernoulli distributed variables satisfy Y ir "2 f — 1
forall k > 1.

Assumption 2. The initial state x,, is uncorrelated with other
noise signals, and

E {xo} = to» E {(xo = tho) (%0 = VO)T} =F. (5

Without loss of generality, for k > 3, we can rewrite (3) as
follows:

0 2
Yk = ViR t Vlizk—l + ViRk—2- (6)

By defining %, = [xz xz_l xz_z]T, the systems (1), (2),
and (6) can be rewritten as the following compact form:

J_C'kﬂ = (_I')k',—ék +I§kd)k (7)
P = A&y + KAy, (8)
where
Vk
Yie = Vo Wy = Wy Ve = | Yk-1 | >
V-2
A, 00
(Dk:Ak+£kASk’ Ak: I 0 0 N
0 IO
As,k 00 B,
As,k_ 0 0O0f, B.=|0],
0 00 0
0
L L%t
Hy = A Cp + A Cg s A= YIEI >
Vil
C, 0 0 Cy O 0
Ce=10 Gy 0 |, Cr=10 Cya O >
0 0 G, 0 0 Cyo,
ml 0 0
fe=10 ml O
0 0 el
9)

For convenience of the subsequent developments, set

O =E {&)k} = A AD =D - D =E A,
Ap=1oAg+ 1A + YAy,
Ay = [E{Kk} = [a] oI a,I],
Ap=[I00], A,=[010],
A,=1[0 0 1],

o (V}g_‘xo)l !
AN =R =R = (e —)I

(Yli - “2) I

= (Yl(c) - (XO)AO + (Vli - “1)A1 + (Yi - 0‘2)/\2,
Hk = IE {Hk} = Kkék’
AH = FIk - ﬁk = (j\k - Kk) ék + Akés,kﬁk’

fie = NNy + My Ny + 135N,
N, = diag{I, 0,0}, N, = diag{0,1,0},

N, = diag{0,0,1}.
(10)
Then, it is easy to obtain that
E{AD,} =0, E{AH} =0, E{AA}=0. (1)

The purpose of this paper is to design the optimal
Kalman filter X, for the addressed discrete uncertain
stochastic systems (1)-(3) based on the observation sequence
{y1> ¥3>---» Vi_1}. Noting the relationship between the orig-
inal system and the augmented system, we know X;; =

[I 0 0] X

3. Main Results

In this section, by using the projection theory, the recursion
of the Kalman filtering is derived and the explicit expression
of the filter gain is given.

To facilitate the subsequent developments, we introduce
the following definition and lemmas.

Definition 3 (see [8]). Let &, =
covariance matrix. Then, one has
Mg, (B) = E{[T-E{T}] 2l [0, -E{0}]],
(12)

E{X, X} be the state

where T} and U, are time-varying stochastic matrices.

Motivated by the excellent results in [8], we can obtain
the following lemmas which would be helpful for the further
calculation.

Lemma 4. According to the definition of the ®, and Hy, one
has

Ag,s, (Bi) = A B AL, (13)
AHkFIk (k) = o (1 — ) AoékEkélfAj(;
+ay (1-ap) Alékaképﬂ
+a, (1-ay) AzékEkaAg -y - d:
= 2, TAT AT
+ ZZoc,.AiCS,kNjEkN]. C s

i=0j=0
(14)



where
2 o ATAT 2 o ATAT
Ay = agou A GCLELCL AT + aga, A (CLECL A, 15)
+ oo, A G B CrAT.

Proof. By using Definition 3 and noting the expressions of ®;
and H,, one has

(&) - E{®,}] %57 [®, - F {@k}]T}

S LT T
kas,kxkxkAs,kfk}

Ag.o, (Bi) =

E
=E

+A kés,kﬁkfkfzf FlkéZkATI;
+ (R = A) R LA
+ Ry CoadinZeZi Cr (Z\k - Kk)T}
= oy (1 - ap) A (CrE CLAY
+a; (1-0y) A CELCIAT

2o AT LT T
+ay (1-0,) A,CECLA, — oy — o

2 2
2 — TAT AT
+ ZZO@A iCS,kNj‘:kNj CS,kA i’
i=0j=0
(16)

where &, is defined in (15). Then, the proof of this lemma is
complete. O

Lemma 5. The state covariance matrix Z, of system (7)
satisfies the following recursion:

- = - = - 2 ST
B = P 1B Ppy + 86,5, (Brr) + B Qo Bry
17)

with the initial value B, = diag{P, + [40‘14(?, 0,0}
Proof. It follows from (7) that

{[q)k—lxk—l + Bk—lwk—l]
- ~ L 1T
: [(Dk—lxkfl + Bk—lwkfl] }

— T H > 2T
=0 1B 1Py A%, (Bkor) + B 1Qu,  Biy-
(18)

The proof of this lemma is complete. O
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Now, we are ready to design the optimal Kalman fil-
ter for system (7)-(8) based on the observation sequence
{y1> ¥3>---» Vi_1}. By employing Lemmas 4 and 5, we have the
following theorem.

Theorem 6. The optimal Kalman filtering for system (7)-(8) is
given as follows:

yAckuc = §k|k—1 + Kye&pr (19)
Xt = Ppor X pjrs (20)
& = Jo — Hidgpr — A (B8 + Grara) » (21)

B, = [Csﬁkfl - Gis (Kkaz6£2ﬁzfl + F,;CZK;I)] o

&1’

(22)
Gea = MaQ (23)
A KngkKZ> (24)
Pj-1 = 6k—1pk—1|k—16z—1 +8¢, &, (Ek1) (25)
+ Bk—lek,lB'va
Ky = [Pk|k—1ﬁz - ak—lLk—zQak_zGl];—sz 26)
- Lk—leHFl?—lKﬂ Qs_kl’
Ly, = [6k—1Pk—1|k—2Hz—1
- 61<—1Lk—2QsTk,2 F kT—ZXIf—l (27)
- @aakszkfstTk,st_aKz_l] Qs_kl,l >
Qq, = Ay (i) + Ekpkuﬂﬁz
2
+ YA QAT + 5y 0Q, G LA, (28)
iz
+ Kka_lek_leT_IKz + By + By,
where
Q = diag{Q,,Q, Q]
Ser =10 4Q,, «Q, ],
Vo =10 0 Q1" (29)

= (= = T - T \ 7T
By = Hy (®k—l®k—2Kk—2Gk—2 + (Dk—lKk—le—l) Ay

— T —T — T —T
= MG 2 Gy A = AFy  Fi_ Ay

Proof. According to the projection theory, it is easy to obtain
(19). Moreover, the filter gain matrix K, is calculated by

. -1
K. =E {xksZ} [[E {8kSZH . (30)

Taking projection on both sides of (7) onto the linear space
spanned by {¥,, 5, ..., ¥r_}> we have

Xik—1 = Cpo1 Xpem1jk-1 + Bro1 Opmyjie-1- (31

From the projection theory, we have g)k,”k,l = 0. Then, (20)
can be obtained directly.
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Set the innovation
& = Y~ yklk—l' (32)

Taking projection on both sides of (8) onto the linear space
spanned by {¥,, ¥,,..., ¥i_;}, we have

V-1 = HiXiger + McVigpers (33)

where the one-step prediction §k|k_1 of the measurement
noise is calculated by

Vik-1 = Vijk—2 + Fro1€k-1- (34)

Here, the one-step prediction gain Fj_, of the measurement
noise is defined by

F_,=E {T’kSZ—l} [[E {Sk—ﬁz_l}]_l . (35)

Moreover, the two-step prediction %kl k2 of the measurement
noise in (34) is computed by

Vigk—2 = Vi3 + Gr2€k—2> (36)

where the two-step prediction gain of the measurement noise
is defined by

Gy, = E{he,} [E {sk_zssz}]fl. (37)

From the projection theory, ¥ L 2| V1> Vo> -+ > Y3}, where
the symbol L denotes the orthogonality. Then, it is not

difficult to see that §k| w3 = 0. Subsequently, substituting (34)
and (36) into (33) yields

Vi1 = HyZppy + M (Fe 8y + Gro8r,) - (38)

Then, it follows from (32) and (38) that (21) is true.
The innovation ¢, can be rewritten as follows:

& = Hi % + A — Hige
— A (Feo1&y + Gragrs)
(39)

= Hkycklk_l + AHk)_ék + A,ﬁ/’k

— A (Feoy& + Gragra)

where 3:Ck|k—1 = X - §k|k_1 is the one-step prediction error.
Substitute (39) with k = k — 1 into (35). Noting

Xi-1lk-2 = Xk-1 ~ Xk-1]k-2

= Oy )Xy gy + ADy Xy + By y@y,,  (40)

Xie—alk—2 = Xi—afk-3 ~ Ki2€k—2>

the one-step prediction gain F;_; of the measurement noise
can be calculated

F,=E {i"kslf—l} [[E {sk—lsz—l}]_l

=E {?)k [Ek—lik—llk—z +AH Xy + Ak—la}.k—l
B . (41)
Ny (Fea&rs + Gk—35k—3)] }

: [[E {ek—lez—l}]_l'

When deriving (41), we have used the fact that 7, L &_; and
E{AH,_,} = 0. Then, we have (22). Similarly, substituting (39)
with k = k — 2 into (37), one has (23).

Subsequently, we are in a position to obtain the filtering
error covariance matrix Py and the prediction error covari-
ance matrix Py_;. Subtracting (19) from X, the filtering
error equation can be obtained:

Xk = X — X = X1 — Ky (42)
Then, we have
Xpppe + Kigr = Xpgeot- (43)

Notice that azc,dk 1 &, E{AD,_,} =0, X,_,,and azck_”k_l are all
uncorrelated with @,_;, we have

~ =T
Py =E {xklkxklk}
3 =y T
=E {[xklk + Kkek - Kkek] [xklk + Kkek - Kksk] }

T
= Py - KQ K.
(44)

Thus, (24) is obtained.
Similarly, the one-step prediction error equation can be
obtained as follows:

Xilk-1 = *k — Xklk-1
= O Xy + B 10y — Dy Xpe_q i
= ((Dk—l + A(Dk—l) Koy + B @y (45)
= Op_ 1 X1kt
= O Xpe_yj1 + ADy_ 1 Xy + By 10y

According to (45), we have the following equation:
3 3T
Pje-r = E {xklk—lxklk—l}

— —T
= (Dk—lpk—llk—lq)k—l (46)

- = ST
+Ag &, (Bkr) + B 1Qu, Biy

T
+ G + 6y



where
= 3 T T
G = Oy E {xk—llk—lxk—lA(Dk—l}
= 3 T | T
+ q)k—l[E {xk_1|k 1 Wy 1} Bk—l (47)
T | 3T
+E{A0 % 6, | B,

Noting €)_, = 0, we have

_ _T
Pek-1 = Cro1 Peoqji-1 Py

- o (48)
+Ag &, (Ek-1) + BioiQq By

Then, it is concluded that (25) holds.

Next, we aim to derive the filter gain K. Firstly, substitute
(39) into (30). Secondly, by using E{AH;} = 0 and X} =
X1 + xk|k 1» We obtain

Kk =E {stk } Q_l
= [E {')—ék [AHk)-ék + ﬁk§k|k—l + Kk’_)}k
B o )
A (Fyygy + kazskfz)] } Q,

= Py Hy +E{z 3 AL} - .} Q)

where M), = E{X;(F_ & + Gk_zek_z)TKZ}. When deriving
(49), we have used the fact that X, is uncorrelated with 7.
Setting

E {xks,f_l} Q!

€1

=L, (50)

we have [E{fcks,al} = L;,Q,_,- By using (7) and noting
Wy_; L &_,, the term ., can be obtained as follows:

‘%k =[E {')_ékslz—l} FZ_IKZ +E {kaZ—z} Gz_zxz
=E {7‘1@1{71} Fg—IKZ
(51)

+E {(d’)k—lik—l + Bk—ld’k—l) 81?—2} Gz—zxz

T T = T —T
=L Qg By Ay + D1 Ly 5Q Gy oy Ay

€2

Substituting (51) into (49) and noting [E{5c'k53£7\7,;} = 0, we
have (26). R B

Furthermore, it follows from X;_; = X;_j_p + Xk_1jp2
that

- T - [T7 =Y - e -
E {stk—1} =E {xk [Hk—lxk—llk—z +AH Xy + AV
— T
~ Ny (Fi o5 + Gy a8y 3)] }
= = = T T +T
= O P o Hyy = P Ly 0Q, Fren Ay

[ — T T =T
- CDk—ICDk—ZLk—SQekf3 Gk—3Ak—l .
(52)

Substituting (52) into (50), we can see that (27) is true.
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Finally, we will derive the term Q,, in (28). According to
(39), we have

Q, =E {eks,f}
= E{[AHE + Hg + Ay
—Ay (Fy + Gk—zsk—z)]
x [AHE, + HiZpyey + A
—Ay (Fioigey + Gk—zsk—z)]T}
=E {AHkikx'{AHT}
+E {Hkxk|k Ve H } + E{A 7 AL} (53)
+E {Kk [Feo18k-1 + Groagin]
[Ferge + Gk—zsk—z]TKz} + D+ Dy

T

= Af{ (Bk) + Ekpklk—lﬁk

H,

2 T - T T

Z‘x A QA + MG Qg Gy Ay
=0

+ Kka-lek,lej-lxz + By + By
where
P, = {AHkxkxklk H, + AHE ST AT
- AH % [Froyey + Groptis) KZ
+ Hi X Ve A g (54)
- ﬁk’:cklk—l [Fro1&1 + Gk-sz—z]TXZ—l
- Ay [Py + Gk—zsk—z]TKz} >

Qp and %, are defined in (29). When deriving (53), we
have used the fact that E{AH,} = 0, E{%k?/,f} = 0, and

ST
AHy is uncorrelated with XX, _,. Up to now, the proof of
Theorem 6 is complete. O

So far, we have derived the Kalman filtering for the
addressed linear stochastic systems with multiplicative noises
and random two-step sensor delays. In the following, let us
discuss the initial time instant.

Particularly, when k = 1, (3) becomes y; = z;. In the
augmented system (7)-(8), letting y; = y; = 0, we have

7\1=[100]

Agg (E1) ZA CiN; _IN CLAY,
j=0
T =T —T T T -1
Fy = {50 -Gy (K—1®—1Ho +F—1AO)}Q80 ’
G,= =/V—1Q;_11’
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- 3 =T T
Q, =Agp, (E1) + HiPyoH, +AgQiA,
+0,G.1Q, GT\ A, + N FyQ, FIA, + %, + %7,
(55)
where
T T
Sp=[000], #,=[000], (56)

and &, is defined in (29).
Similarly, when k = 2, (3) becomes y, = yz, + y3z,. In
the augmented system (7)-(8), letting y; = 0, one has
Ay =yl pl 0],
1
Ag,g, (8,) = Z“z‘ (1- ai)AiCZE‘ZégAT; — - ﬂg
i=0

1 2
2 - TAT AT
+ ) Y aACoNE N[ CLAL

i0j=0
—T—T —T _
F =18, -Gy (Ks®, H, + A, ) Q. (57)
Gy = N oQ, s

- - = T
Q, =App, (Ey) + HyPy H, + oA (QA,
— —T
+ay Ay QAT + A,GyQ, Gy A,
+ A FQ, FITKZ + B, + B,

where
T T
Sy =0 Q, 0], No=100 0], (58)
A,y = ooy A GC,E,C AT,
and %, is defined in (29).
Remark 7. 1t is worth mentioning that when «y = 1 and

A = Cyi = 0, the developed optimal filtering is reduced
to the traditional Kalman filtering algorithm. On the other
hand, when &y = 1and A, = C,; = 0, the proposed
filtering algorithm is the optimal Kalman filtering with one-
step sensor delay.

To help understand, the calculation process of the pro-
posed optimal Kalman filtering scheme in Theorem 6 can be
summarized as follows.

Algorithm 8 (Kalman filtering with multiplicative noises and
random two-step sensor delays).

Step 1. Give the initial values _;, £, Q, , Q. , Q> L 5, L_y,
K—l’ K()) F—l’ G_z, P0|O’ P()I—l’ Q_C'O, &0, and yl'

Step 2. Compute X, g = G_; = F, = ¢ = A@Qéo(do) =
B = AHIHI(EI) = Py = Qsl =Ly= K, =X, = P
in turn.

Step 3. When y, is obtained, compute §c2|1 =G, > F =
& = Aélél(El) = &, = AFIZFIZ(EZ) =P = Q, =

L, = K, = X, = Py, in turn.

Step 4. In general, calculate X, by (20).

Step 5. Compute G,_, by (23). Substituting (23) into (22), we
obtain F;_,. Then, we can obtain ¢, by substituting (22) and
(23) into (21).

Step 6. Calculate Ag 3 (E;_;) by (13) and compute E; by
(17). By substituting E; into (14), we have A A Hk(Ek).

Step 7. Calculate Py, by substituting (13) into (25).

Step 8. Substituting (14), (22), (23), and (25) into (28), we
obtain Q,, .

Step 9. Compute L;_, by substituting (22), (23), (25), and (28)
into (27).

Step 10. Substituting (25), (27), and (28) into (26), we obtain
K.

Step 11. By using (19) and (24), we calculate the optimal

estimation X, and obtain Py. Then, letting k — 1 = k, go
back to Step 4.

Remark 9. In this paper, we have used the state augmenta-
tion approach and innovation analysis technique to design
the optimal Kalman filter contaminated with multiplica-
tive noises and randomly occurring two-step sensor delays.
Compared with the existing results, these two phenomena
addressed have constituted the main differences and have
been explicitly reflected in the main results, such as the terms
Q> Q> Q> and Q, . During the implementation of
the proposed filtering algorithm, it is worth mentioning that
more efforts should be made to derive the terms L,_; and
Q,, in (27) and (28) due to the consideration of the randomly
occurring sensor delays. From the above algorithm, it is easy
to see that Steps 5-10 in Algorithm 8 are important especially
those involved terms.

4. An Illustrative Example

In this section, a numerical example is proposed to show the
feasibility and effectiveness of the proposed main results.
Consider the following system:

P o.2—o.15+o.01 0 AT 2 ©
17\ 0 o0.15 0 0.01|°k)"k 7 [25|%k

zi = ([1.5 1] +[0.01 0.01] 1) x; + v,

min{k—1,2} )
Yk = Z ViZk—iv
i=0
(59)

T .
where x;, =[x, x,] is the system state and w;, € & and
v, € R are uncorrelated white noises with zero means and

variances Q,, =0.1and Q, = 0.2, respectively.



Discrete Dynamics in Nature and Society

TaBLE 1: Filter gains K (Case I).

k 1 2 3 4
[ 0.3527 ] [ 0.3072 ] [0.2391 ] [0.2202]
0.4107 0.3822 0.3037 0.2853
. 0.0903 0.0042 0.0293 0.0558
k ~0.0226 ~0.0021 0.0360 0.0712
0 0.0104 0.0008 0.0096
. o | | —0.0141 | | —0.0012 | 10.0117 |
2 2
15 F i 1.5+
1 J Lr
05 | | 0.5
S | k
)‘\ ‘\‘ | i ' / 14 0F
0 ‘ ) { ‘ 4
' Al ' \ f -0.5
-0.5 f ‘ " Ml . N
-lr i 15}
=15 R 2t ]
-2 . . . . 25 \ \ \ ,
0 20 40 60 80 100 0 20 40 60 80 100

k/time step

—— Actual state xy ;
—— Filtering in this paper

FIGURE 1: The trajectories of x; ; and X, , (Case I).

Let
e =1, g =1, Q.,=1
Qs,l =1, Qso =1 P0|0 =lsv e
P0|71 =I5«

L,=[0000 0102,

T
L,=[0000 02 03],

, . (60)
F,=[00 01], G,=[00 04],

% =[-0103000 0],
K,=[0000 04 02],
Ky=[0 0000 01].

According to Theorem 6, the optimal recursive filter X can
be obtained. The values of the filter gains are given as in
Table 1. The trajectories of the actual states x;; and their
estimates X ; (i = 1,2) are plotted in Figures 1 and 2. Let
MSEi denote the mean square error for the estimations of

k/time step

—— Actual state x; ,
—— Filtering in this paper

FIGURE 2: The trajectories of x; , and X, , (Case I).

50

40 +
30
20
10 ¢

-10 -.\_l"'\' -~ _—“./\A\.\’.\-\_I\‘ f\",’;.‘.;“'"-\.I'\.""
—20 } ' v
_30 L
_40 L

=50

0 20 40 60 80 100
k/time step

FIGURE 3: log(MSEL1) (Case I).

xi; and x; ,; that is, MSEi = (1/M) Zj.vil(xk,i - J?k|k,i)2 (i=
1,2), where M is the number of simulation tests. Then, the
log(MSEi) (i = 1,2) of the proposed filtering algorithm are
plotted in Figures 3 and 4.
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50
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20
10 ¢
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—20 +
~30 +
—40 }+

-50 L L L L
0 20 40 60 80 100
k/time step

FIGURE 4: log(MSE2) (Case I).

0 20 40 60 80 100
k/time step

—— Actual state x;;
—— Filtering in this paper

FIGURE 5: The trajectories of x; ; and X ; (Case II).

In order to further discuss the effects from the randomly
occurring two-step sensor delays, we make the comparison
where the different probabilities of the sensor delays (i.e.,
Case I: ¢y = 095 o, = 09, and o, = 0.8; Case IL:
a = 065, a = 06, and o, = 0.55) are considered.
The corresponding simulations are given in Figures 5-8.
According to the simulations, we can see that the filtering
performance is indeed influenced by the probabilities of the
sensor delays. From the simulations, we can conclude that
the developed filtering scheme performs well to estimate the
addressed system with multiplicative noises and random two-
step sensor delays. The reason is that we have made additional
efforts during the algorithm design to attenuate the effects
from the multiplicative noises and randomly occurring two-
step sensor delays.

0 20 40 60 80 100
k/time step

—— Actual state x; ,
—— Filtering in this paper

FIGURE 6: The trajectories of x; , and X; ;. , (Case IT).
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FIGURE 7: log(MSEI) (Case II).

5. Conclusion

The problem of the optimal Kalman filtering has been inves-
tigated for a class of linear discrete stochastic systems with
multiplicative noises and random two-step sensor delays.
Three Bernoulli distributed random variables with known
conditional probabilities have been introduced to describe
the phenomena of two-step sensor delays. Based on the
innovation analysis approach and the recursive projection
formula, for both the multiplicative noises and the random
two-step sensor delays, a new optimal Kalman filtering
has been proposed for the addressed linear stochastic sys-
tem. Further research topics include the extension of the
developed optimal filtering strategy to the prevalent event-
triggered case [35], more networked induced phenomena as
in [36], and the random delays modeled by the Markov chain
[37]. Moreover, it would be interesting and important to deal
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with the stability analysis issue for the proposed filtering
algorithm.
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