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Abstract

To improve low filtering precision and divergence caused by unknown system noise
statistics in target tracking, an adaptive UKF (Unscented Kalman filter) is proposed.
In the filtering process, by introducing the modified Sage-Husa noise statistic
estimator, the new algorithm can estimate the statistical parameters of unknown
system noises online and restrain the filtering divergence. Therefore, the filter
numerical stability is effectively improved and the state estimation error is reduced.
Simulation results show that compared with the standard UKF algorithm the
proposed algorithm provides better accuracy and stability for target tracking.

Key words Target tracking adative filtering unscented Kalman filter (UKF)

DOI: 10.3724/SP.J.1004.2011.00755

YRR
A3 fE B
F Supporting info
F PDE(521KB)
¥ [HTML4: L] (OKB)
¥ 27 HK[PDF]
F 272 S0k
k455 R Bt
b A SCHEE 25 I
F AR AL
v A GIHIE AR
F SRS
F Email Alert
HRER
b AT A HARIRER” 1 AR
]
WA SCAE AR RS
- 45

- B

WRAE
o
gﬁ'kl F;

~




