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NEW STRUCTURE OF KALMAN FILTER AND ITS
APPLICATION TO TARGET TRACKING

SH1 ZHONGKE
(Department of Automaric Control, Northwestern Polytechnical University

Xian 710072)

ABSTRACT

To get a highly efficient, Kalman filter. and some series and parallel methods
are developed to solve the problems of target tracking or failure detection. It sho-
ws that the number of operations in the series method is reduced from o(#*) to
o(n*) (n is the dinmiension of state). When applied to the problems of target tracki-

ng, the efficiency of the new algorithm is 2.56 times higher than the ordinary ka-
Iman filter.
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