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New Algorithms of Stead-State Kalman Filter Gain

Deng Zili,Li Jianguo

Institute of Applied Mathemtics,Heilongjiang University,Harbin

Abstract

By using the modern time series analysis method and based on the ARMA innovation
model, two new algorithms of steady-state Kalman filter gain are presented, and their
equivalence is proved. The self-tuning Kalman filters can be implemented by using a
recursive identifier of parameters for the ARMA innovation model, in conjunction with
the new algorithms. A simulation example shows usefulness of the proposed
algorithms.
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