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Formulation of Kalman Filter and Rauch Smoother

by Quadratic Optimal Control Method

Wang Feiyao

( Depertment of Mechanics)

ABSTRACT

The optimal estimation problem of the stochastic systems has been recast
by means of the least square method as a deterministic optimal control
problem with a quadratic performance index, and Kalman-Bucy Filter as
well as Rauch-Tung-Striebel Smoother are formulated by use of a uniform ap-

proach. A new formula for optimal smoother is obtained in the derivation.

Key words; Quadratic optimal control, Kalman filter, Rauch smoother.



