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A SUBOPTIMAL MULTIPLE FADING EXTENDED
KALMAN FILTER

Zuou DONGHUA X1 YUGENG Zuang ZHONGIUN

(Dept, of Automatic Comtrol, Shanghai Jiao Tong University, Shanghai, 200030)

ABSTRACT

A new concept of “strong tracking filters” is proposed, a general structure of a class of
strong tracking filters is presented, and an orthogonality principle is also proposed for desig-
ning such strong tracking filters. Based on the orthogonality principle, a strong tracking
filter—a suboptimal multiple fading extended Kalman filter (SMFEKF) is proposed, which
improves the suboptimal fading extended Kalman filter (SFEKF) proposed in [1]. Finally,
the effictiveness of the SMFEKF is illustrated by computer simulation.

Key words. Nonlinear system; stochastic system; strong tracking filtet; state estima-

tion; extended Kalman filter.




