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‘A | SelffTﬁniﬁg ’Kaiman Filter
- with Input Estimation and Its Application

'DENG Zili and QIN Bin
(Instxtute of Apphed Matbzmaucs, Hezlongnnng University « Harbin, 150080, PRCY: s

Abstmct, For - discrete~time systems. with -unknown' constant input and unknown' noise- statistics; using. the!
modern time series analysis method, based on ARMAX mnovatxon model, this paper presents a new ‘
. Kalman filter with input mnmanon Asan apphcatmn exnmple » & new self-tuning a- -y ttackmg filter with mput

’ estimation is presented, and simulation results show 1ts usefulness.

Key words; input wtimauon, se1f~tunmg Kalman ffﬂter;f radar tracking systems;,self-nming a- ﬂ—y filter
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