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Abstract T his paper proves that SageHusa § adaptive Kalman filtering algorithm cannot esti-
mate Q and R simultaneously, and analyses the reason why SageTHusa § algorithm may lead to
filtering divergence. A new algorithm of adaptive Kalman filter is introduced which can estimate
QO (or R) accurately when R (or Q)is known. The most particular feature of this algorithm is
that only matrix multiplication and inversion are performed while no summ ation or reduction is
carried out in the phase of updating and improving the estim ation of Q(or R), hence resulting in
no filtering divergence. Digital simulation shows that it is remarkable.
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