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TWO-STAGE COUPLED ADAPTIVE KALMAN
FILTERING ALGORITHMS FOR PARAMETER
AND STATE ESTIMATION

Deng Zili, Guo Yixin

( Heilongjiang Institute of Applied Mathematics, Haerbin )

Abstract

An adaptive filtering technique in which the model errors are
compensated by fictitious noise is extended and modified in this paper.
The mean and variance of fictitious noise are estimated by using
the time— varying noise statistics estimators proposed by the au-
thors. Further more, two—stage coupled modified adaptive Kalman
filtering algorithms for parameter and state estimation are per-
formed. Applicability of algorithms is illustrated by numerical

simulation example and practical example.






