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Adaptively robust filter based on synthetically fitting
systematic errors and covariance matrices
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Abstract: Adaptive filter combined with synthetically estimating systematic errors and covariance matrices of systematic error
can be used to resist the effect that is induced by the systematic errors or area systematic errors during the data of dynamic
navigation is processed but it is difficult to control the abnormal disturbance. The influence of the abnormal disturbance can
be reduced by the adjusting the covariance matrix of state noises when the observation model and dynamics model exist ab
normal disturbance, so an arithmetic of adaptive robust filter is developed in this research. The results of simulated calcula
tion show that the adaptive robust filter that is developed in this research not only can reduce the influence of the systematic
errors but also can resist the influence that induced by abnormal disturbance.
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