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JOINT USE OF KALMAN FILTER AND MINIMAX FILTER 
IN THE ASSESSMENT PROBLEM OF PARAMETERS 
FOR RANDOM PROCESS MODEL 

A.S. Sheludko, V.I. Shiryaev 
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The article considers the problem of reconstruction of a random process model by a sin-

gular realization in terms of a small number of available measurements. The problem of pa-

rameters assessment is shown as the problem of assessment of state vector in the model of a

dynamic system with variable matrix of measurement. The possibility of a joint use of filtra-

tion algorithm to specify multiple estimation of a state vector is studied. 

Keywords: random process, Kalman filter, minimax filter. 
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k 
   

    
10 2,3045 0,9064 1,7279 0,4185

20 2,3045 0,4065 1,7170 0,2306
30 1,2240 0,2286 1,0171 0,0945
40 1,2240 0,2286 0,9370 0,0794

50 1,2240 0,2286 0,7579 0,0636
60 0,8782 0,1074 0,6023 0,0455

70 0,8782 0,1074 0,4816 0,0358
80 0,8782 0,1074 0,4630 0,0330
90 0,5145 0,0518 0,1607 0,0084

100 0,5145 0,0518 0,1600 0,0084

 


