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Abstract

We consider the problem of state estimation of a discrete time process over a packet-dropping or
packet-delaying network. Previous pioneering work on Kalman filtering with intermittent observa-
tions is concerned with the asymptotic behavior of E[P], i.e., the expected value of the error covari-
ance, for a given packet arrival rate. We consider a different performance metric, Pr[P < M], i.e.,
the probability that P is bounded by a given M, and we derive lower and upper bounds on Pr[P<
M].
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