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A New Approach to Self-Tuning Kalman Filtering,
Prediction , Deconvolution and Smoothing
DENG Zili
(Institute of Applied Mathematics, Heilongjiang University «Harbin, 150080, PRC)

ZHANG Huanshui
(Depactment of Mathematics, Tai’an Teachers’ Colleges Shandong Tai’an, 271000, PRC)

Abstract; Using the modern time series analysis method, based on white noise estimators and output predictors, this



2 3 Q RIE Kalman 303 T4, S35 P B 145

paper presents a new approach for solving the steady-state optimal and self~tuning Kalman filtering, prediction and
smoothing problems of linear discrete time-invariant systems. The new approach can be applied to the tracking sys-
terns, signal processing and cmnmmicmbn systéms. A simu]atiori example shows iis usefulness.

Key words. steady-state optimal filtering; self-tuning filterings deconvolution; smovthing ;. white noise esti-
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