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A SELF-TUNING «-8 TRACKING FILTER

Deneg ZiLI

(Institute of Applicd Mathematics, Heilongfiang University, Harbin [50080)
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(Science Research and Design Insistute of Northeast Otl Transportation Administration)

ABSTRACT

For the radar tracking systems, this paper presents a new self-tuning o-B tracking filter,
which has the following advantages: 1) The tracking systems with unknown noise statistics
and model parameters can be handled; 2) Ba ed on the on-line identification of ARMA in-
novation model, the parameters of the o-f8 filter can simply be calculated; 3) To avoid sol-
ving the steady-state Riccati equation, and 4) It has the assymptotically optimal (self-tuning)
behaviour. A simulation example shows the usefulness of the proposed results.

Key words: Radar tracking systems; o B tracking filter; self-tuning Kalman filter.



