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The Superiority Analysis of the Square — root Kalman Filter
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Abstract: With the help of MATLAB language , this paper completed the implementation process of conventional Kalman filter and the

square — root Kalman filter and then compared and analyzed their performance when dealing with pathological matrix. It verified that the

square — root Kalman filter has obvious superiority in dealing with pathological matrix.
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Fig.1 Comparison of position estimation between
conventional Kalman filter and square — root

Kalman filter
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Tab.1 Comparison of emulation difference between conventional Kalman filter and square — root Kalman filter

P 1 2 4 5 6 7
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Fig.2 Comparison of gain matrix between

conventional Kalman filter and

square —root Kalman filter
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Fig.3 Local comparison of the gain matrix
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