oY JTo UIJ__II m)

5251 gLaUls oS g 43

L e Lyl Olgis

o dus3 consensus slalé b (Kalman) (b6 oud =)s5 ALS

L Alie edSS Olgie

Distributed Kalman Filter with Embedded Consensus Filters
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VI. CONCLUSIONS

The importance of distributed Kalman filtering (DKF) for sensor
networks was discussed. We addressed the DKF problem by reducing
it to two separate dynamic consensus problems in terms of weighted
measurements and inverse-covariance matrices that can be viewed as
two data fusion problems with different natures. Both data fusion
problems were solved is a distributed way using consensus filters.
Con-sensus filters are distributed algorithms that allow calculation of
average-consensus of time-varying signals. We employed a low-pass
consensus filter for fusion of the measurements and a band-pass
consensus filter for fusion of the inverse-covariance matrices. Note
that the stability properties of consensus filters is discussed in a
companion paper [24].
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